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Annual Statement for the year 2009 of the AFFlLlATED FM |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4
Investment Categories Amount Percentage Amount Percentage
1. Bonds:
1.1 ULS. ArBASUNY SECUMLIES.......vuivriveieeiecrctete ettt ettt s a sttt s b s s s sn s ssessssansensens | esnsnen 205,340,748 | .............. 15.7 [ 205,340,748 | .............. 15.7
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. GOVEINMENT AGENCIES. .......vvveeeririierireieiseeissessesesessssesessessssssssssesesssssssssessessssssessessassssssnsss | seessnssnsssnsssssssssnssnses | sesssesssesens 0.0 [ [ e 0.0
1.22 lIssued by U.S. government SPONSOred @QENCIES. ........vvuerrererrrnrereeeirnesneseesessssessessssesssssssssessssssssssssessessns | sermssnssnssmssssssssssssnses | sesssessesesens 0.0 [ [ v 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNHES)...........ceeveverrereerererreerereerrees | e 77,543,249 | ....conee.. 59 [ 77,543,249 | .o 59
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations............ccoveenenenrinenenennenenesseneeseeneenees | eveesneenenenssssnenens | serseneenennens0.00 [ o
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ | ..c........ 36,960,707 | ..ccovvrneenee 2.8 | 36,960,707 | oo 2.8
1.43 Revenue and assesSMENt ODlIGAtIONS. ..ot eestese e ssesssssessnens | seressnssnssesssssnssssenses | seessessssnsens 0.0 [ [ e 0.0
1.44 Industrial development and similar OblIGAtIoNS.............ccrrivrieriirriririreeeeeteeeiee s ieessstseesseeseesssessesses | ceresssetneseessssssesseenes | seeeeeseesesens 0.0 [ oo | e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed By GNMA ...t bssss s senas | evsesesesessans 86,572 | .oovvirrrrnnn 0.0 [coeviirerenn 86,572 | ccvvverreinad 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........ccccomremrreemeiineeiinesesseesssssessssssssssssesssans | soseeeens 165,875,704 | .........c.... 12.7 [ 165,875,704 | .........ec.n. 12.7
1513 Al 0NN ...ttt sttt | serieens 235,977,911 [ oo 18.0 [ .o 235977,911 [ .o 18.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC 0F VA.........cooeiiieiieeeeneenssseessssesensessssenns | conenensssssensesssensenss | eensvensernenn0.0 [ oo,
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed
securities issued or guaranteed by agencies Shown in Line 1.521.........covvnrirnnrnnnnensnnesnnieees | cevneensissesssnsnsennsens | coveseeessnnens 0.0 [ eoveeeeeereeeeeeereenens | eeverreeieenns 0.0
1,523 Al ONET ..ottt s st ennnnn | srsssensnnnstenesnnstanes | eessseeetseneens (00 (ST TN 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid SECUFtIES).........curverrerrureereeneenrereinrrees [ covirene 329,416,7% | .............. 251 [ 329,416,794 | .............. 25.1
2.2 Unaffiliated non-U.S. securities (including Canada).............ccovueveeieveireieieirieiceseiesce e ssssssesessssesessssssnsens | covveveenns 23,639,660 | ......ccoo..... 18 | 23,639,660 | ....ccoevneee 1.8
2.3 AFfIAEEA SECUMHES. . ..rvuvreererresrereirreeeiseirees ettt st ss s an s st st snsessessnssantnsnssens | sressessesessessnsssnssnssns | seeseeesnssnnes [0V [OOSR IS 0.0
3. Equity interests:
3.1 Investments in MULUAIFUNDS...........c.ouiiiveicicrcecee et ssssessenas | evvesaesanes 1,303,600 |......co.c.... 0.1 [ 1,303,600 | .....cco.c..... 0.1
3.2 Preferred stocks:
321 AFFIAEEA. ...eeeeeee sttt | eeentenenns 3,357,000 | ..oovveernenn 0.3 | 3,357,000 | ..oovvrernnenne 0.3
322 UNGFfIlIALEG. ... oottt [ ertesennent s sennnnnes | e (00 ST TN 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
33T AFFIIBLEA. o veeeeeerseeeteeees et s e
3.32 Unaffiliated
3.4 Other equity securities:
BT AFFIIBLEA. v vvvveeeereees ettt sttt | rineest st sesstnenes | seenesssnneeens (00 ST TN 0.0
342 UNGFIHBLEA. ...cveereeeeeetteee ettt sest st | rinesse s sesstnenes | seeeessneneenns (00 ST TN 0.0
3.5 Other equity interests including tangible personal property under lease:
35T AFFIBEA. . rvvvveeereeieets ettt | rineent s sesst s | seeeesseeneens 0.0 [ oo [ i 0.0
352 UNGFIHBLEA. ...cvveveveviceesii ettt ss s sn st ens | riseestnesessesntnenes | seesesseeeeens 0.0 [ oo [ i 0.0
4. Mortgage loans:
4.1 Construction and [and deVEIOPMENL..........cc.ccveiiieieircse ettt sssss s ssessessssss | sessessssssessessesssessesens | sevseesessesens (00
4.2 AGHCUIRUIAL ...ttt ettt bnsessessessnsensessnssnsessessnsensessessnnns | snnsenensnssnsensensssensense | sverserenrernens0:0 [ orvieriensesiesesneenns
4.3 Single family residential PrOPEItIES...........ccccveiveecieiseseeeee st sssssssssssessessessssssssessssses | sevssssessssssssessssssesiess | vesissseereessni020 [ eoveiieiiesinenee e
4.4 Multifamily residential PrOPEHES..........cccvveevcieiieeiieieiesseie ettt sssssssssessssesssssssssessnnss | sevesssessssssssiesssssesiens | vesissreereesssi020 [ eoveieiiesseieie e
45 COMMENCIAI IOANS. ... .cvouivereriirnriisierieerie s esst s essssesssssnsessssessssssssesssesssssesssessssnens | enssesnseessnennensnenss | cernensseenrens0:0 | vevimmmnnesenesnesinens
4.6 Mezzanine real estate [0ans............cccriririniiirininsrrrrrr s | e | 0.0 |,
5. Real estate investments:
5.1 Property 0CCUPIEA DY COMPANY........cccueiiiieiieteecte ettt be bbb ss s st sssesesssnsens | sesseresesesssssessssssesens | seeserssiesesens 0.0 [ | e 0.0
5.2 Property held for production of income (including §.......... 0 of property acquired in satisfaction of debt).............. | ceoververeereisreveisies [ cveiriiininns 0.0 [ [ e 0.0
5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)..........ccccceiveveriericeeierieeeiniens | e | crveriesienens 0.0 [ [ e 0.0
8. CONMACE I0ANS. ......veeerereiirrticei sttt | ereenesseeniennsisensnnnes | e 0.0 | [ e 0.0
7. RECEIVADIES fOr SEOUMHES.........rveeerircriceierie sttt ssnssnes | eeessnessannes 124,999 | ... (U8 124,999 | ...l 0.0
8.  Cash, cash equivalents and Short-term INVESIMENLS..........cc.cvevevicveierieeeee et sss s st sses s bessesseses | cvensenes 136,351,895 | ......co...... 104 |........ 136,351,895 | ..ovvvveee. 10.4
9. Other iNVESEA @SSEIS............vvererirriiicirerseceiee sttt nens s nene s | ertneneesi e | e 0.0 | L) 0.0
10, TOtAlINVESIEA ASSBES........cvveveeeeieeerevteeee ettt ens s s eneesssneseasnsesnssnsessesssessssessensnssnes | creeee 1,309,835,379 | ............ 100.0 |...... 1,309,835,379 |............ 100.0
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Annual Statement for the year 2009 of the AFFlLlATED FM |NSURANCE COMPANY
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14.
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PrIOr YEAT.........cccuiueiieeiiieiiieieie ettt b bbbt s et s bbbt s e
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ccvumrrriririiereeieseese ettt esnennes

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ceuriiiriinienierce e

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13....... et
3.2 Totals, Part 3, COIUMN 1. ..ottt ettt ettt b ettt s st ettt ss s s bbb s sn s s b bt s s naebebnas

Total gain (loss) on disposals, Part 3, Column 18...........ccccovvrerrivrenrinrnnnnn,

Deduct amounts received on disposals, Part 3, Column 15..................... NNE ............................................................................

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.......cuiiiiiceceeeeecee ettt bbbt bbbttt b s s st bbb s s bbb s e s

6.2 Totals, Part 3, COlUMN 13.......cuiiriieiiieii bbb

Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12........cuiiiiiiice bbb

A e = T o [ T 7] [171 T OO

Deduct current year's depreciation:

TR A o} {30 =2 G TR O] 1741 T T

8.2 Totals, Part 3, COIUMN ...t

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-56-7-8)........cccuriuririiririiiirieirtenee e

Deduct total NONAAMItIEA BMOUNES..........ciiiiieieii bbb

Statement value at end of current period (Ling 9 MINUS LINE 10)........cueiiuriiiriieiieicei ettt bbb bbbt n
SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PrIOr YEAI........cvvirrriririeireie s ensnes

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).......ccccueiiriiicce e

2.2 Additional investment made after acquisition (Part 2, COlUMN 8)..........ccocuiueiriiniireirieece e

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12........ccuiueiieeecieteeeee ettt ettt ettt bbb st bbbt e s bbb s s st bbb s sebebanas
3.2 Totals, Part 3, COIUMN 1. ...ttt bbb bbbt bbbt bbbt

ACCIUBL OF BISCOUNL. ... ..ot
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ...ttt ettt s sttt ettt a s ss et et et et et et et esesnssesas e s s stetaeas

5.2 Totals, Part 3, COIUMN B..........ovcreeeeeeeeceetese ettt sttt a ettt st e s e s s s ansesssessnasses s e snsntesanas

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18...........uiiiiiei ettt
Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................
Deduct amortization of premium and mortgage interest points and commMneWfecm? W N BN s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt sttt sttt an e a bt s s e s
9.2 Totals, Part 3, COIUMN 13.......cu ettt ettt bttt ettt sn bbbt s e st et et s s e st et sn e s

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COUMN 11, ...ttt bbbt ettt b sttt b s e bbb b s seaiee
10.2 Totals, Part 3, COIUMN 10.......uiriiiieieee bbb

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ccrvvrerrineirirneirieneirieseieseeeseeines

Total vValuGtion @lIOWANCE. .........ceueieiriicicieis ettt b et s et bbb snn e

Subtotal (Line 11 plus Line 12).....

Deduct total nonadmitted amounts...........c.ccoeveeerrirccceiinnnns

Statement value at end of current period (Line 13 minus Line 14)

S102
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cu ittt ettt bbbt bbb bbb bbb

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).......c..ceuriiriiriirieee e 1,600,000
2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........coeueueiriireireirieeee e 1,600,000

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........c.oviriiiecectecieeeeete ettt ettt s s bttt s s s et bbb sn s sttt assnsnsebetnas
3.2 Totals, Part 3, COIUMN 12.......cuoiiiiiiieieiee bbb 0

ACCTUAL OF QISCOUNL..........cviviiieiieteieicccte ettt ettt et et bbb ee st e b bt e s b et b s e se bt e b b s e se s et e b s s e s e b et b s s s se b et es e b s sebebebes et e sebebe bbb e s et et et s ss et et bes s e sneee

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt bttt bbbttt b b es ettt b s e st bnas (1,600,000)
5.2 Totals, Part 3, COIUMN O........ouiiiiiiieicecects ettt bbbt st a e (1,600,000)

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........cuiiiiiieieieieee bbb

Deduct amounts received on disposals, Part 3, COIUMN 1B.............ccciueiiueiiieicieie ettt bbbt bbb bbb bbb ebes

Deduct amortization of premium @Nd AEPIECIATION. .........c.c.iuriiuriiieieieie ettt b et b bbbt s b s b8 8 bbb bR bbb s bbbttt s

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt sttt et se sttt st et et et ebsas st ss st b ebebernse s e s s
9.2 Totals, Part 3, COIUMN 14.........ovirieeeieiesesise et s sttt s s 0

Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........couciiieiiieiitesce ettt st sttt bbbt bbbt

10.2 Totals, Part 3, ColUMN 1. ....oviiicciccceee e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
Deduct total NONAAMItIEA GMOUNES............evuiieieiriiie bbb
Statement value at end of current period (Line 11 MINUS LINE 12)........coiiriirriririeceeieeeeeese ettt sttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDBET 31 O PHIOT YEAI..........cuiuriiurieiiricirieir ettt bbb bbb bbb bbbttt 1,058,202,562
Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........ccuiriieiiiiiciseieieiee ettt sttt b bbb bbbt sas 413,947,912
ACCTUAI OF GISCOUNE. ...ttt s bbb 1,895,901
Unrealized valuation increase (decrease):
4.1 Part 1, COIUMN 12 ...ttt ettt et sttt ettt e s e et st st et et et et ebeae e et s bt et et et eseae e s st et et et etetene (77,611)
L - A Y=Yor 110 o TR 7o) [V T T T (18,000)
4.3 Part 2, SECtON 2, COIUMN 13......oiieciceccecee ettt ettt ettt s s as ettt et et et et e s eseas s es et stanans 6,518,020
A4 Part 4, COIUMN 1.ttt 1,795,015 8,217,424
Total gain (10ss) on diSPOSalS, Part 4, COIMN 1........ciuiiiiei e b bbb bbb bbbttt 1,741,016
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........c.ccoiiuriiirieiinicscsieiseese sttt 308,163,134
DeduCt @MOTtiZAtioN OF PrEMIUM.........c.iiueiieeiiiei etttk s s E b £ £ s £ bbb bbb bbb bbbt 2,483,196
Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5.
8.2 Part 2, Section 1, Column 19......
8.3 Part 2, Section 2, Column 16..
8.4 Part 4, COIUMN 15.. ...ttt bttt b et bt ettt bt s bbb b s e st bbb e s bbb s aetns 0
Deduct current year's other than temporary impairment recognized:
9.1 PArt 1, COMUMN 14ttt b ettt b bbb bbb s s st bbb s st bbb st et b s s sesetns
9.2 Part2, SECtioN 1, COIUMN 7. bbb
9.3 Part 2, SECHION 2, COIUMN T4........cvoeceeeieieeeeee ettt ettt ettt s s as st et et et et et e s esean s s st stanans
9.4 Partd, COIUMN 13... .o 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T48-9).........coiuriiiriiiieiie sttt 1,173,358,485
Deduct total NONAAMITIEA BMOUNES..........cuiiiiii bbbt
Statement value at end of current period (Lin€ 10 MINUS LINE T1).......iuiiiriieieiee ettt 1,173,358,485
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Annual Statement for the year 2009 of the AFFlLlATED FM |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. 205,427,321 [ oo 204,128,600 | ...coovvvrvrnee 205,213,790 | .ovvvvrerrnen 203,231,910
Governments (Including all obligations 2. Canada.......cccocoveeeeeereren | cvereeeerenens 77,543,249 | oo 77,581,495 [ oo 77,865,437 | oeveveenne. 74,748,825
guaranteed by governments) 3. Other Countries. .....oovvieeee [ | e | e sssnssesnssesnes | cosseeossesesssnssensesessesnasssees
4. 282,970,570 281,710,095 283,079,227 277,980,735
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. oo [ | [ | s
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TotalS....oooorereerriienies [ | [ | s
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS. oo | o 217,960,461 [ .o, 228,906,257 [ .ooovierirnnee 218,887,833 [ .o 215,711,779
Industrial and Miscellaneous, Credit Tenant 8. United States........ccocvvrve | rvvvcvrrricnns 550,270,653 | ..ovvvvrene 577,410,673 | oo 551,977,170 | oo 553,927,989
Loans and Hybrid Securities (Unaffiliated) 9. Canada.........ccccoeeeeveveeee | e 23,142,707 | cooeeee 24,381,595 | ..ooviii 23,205,168 | ..oovovrvvrrren 23,252,513
10._Other Countries......coocouwernee | covrvriniinriinnnnnnes 496,953 | oo 502,260 | oo 494,480 | oo 500,000
11, TotalS.ooeeiernsiisins | i 573,910,313 [ oo, 602,294,528 [ ....cocovvrrne 575,676,818 [ .ooovvvrirnne 577,680,502
Parent, Subsidiaries and Affiliates 12, TOtAIS......ovoeeececeeeeeeiees | e | oo | eeereieeeeiecseeeeerenenessesises | eereeeeeeeeeeree s
13. Total Bonds.......oouessensess | ovininnene 1,074,841,344 | ... 1,112,910,880 [ ..ooovvence. 1,077,643,878 [ ....cco..ce. 1,071,373,016
PREFERRED STOCKS 14. United States........coocovvvrees [ vervvrrrincrnienes 3,357,000 | .o 3,357,000 | .ooooveririeienne 3,375,000
Industrial and Miscellaneous (Unaffiliated) 15, €anada.......coovueerineeniens [ | s [
16. Other Countries. .......oovweree frrnrinninniisininins [ [
17, Totals....oovvriciniccininins | v 3,357,000 [ v 3,357,000 [ v 3,375,000
Parent, Subsidiaries and Affiliates 18. TotalS......oveveveeeeeeeeereceees Lo L e | e
19. Total Preferred Stocks..... | ....c.cocoe00....3,357,000 [ i 3,357,000 [ v 3,375,000
COMMON STOCKS 20. 62,312,530
Industrial and Miscellaneous (Unaffiliated) 21. 24,026,533
22. Other COUNMES. .....oovvrriins | crnrenrisnenerssenesssessnsssenens | eresesssssssssesssssssssssnsssssens | sesssssansesssnssesssssssssasssessans
23. Totals.....coocvvricinriciniin | o 95,160,140 | ..cooovvvvrniinnns 95,160,140 | oo 86,339,063
Parent, Subsidiaries and Affiliates 24, TotalS.......cooovevevereneeeceecens Lo L | e
25, Total Common Stocks......| ..ccoccocvnineaes 95,160,140 | ..cooovvvrninnnns 95,160,140 | ..cooovvcrnninces 86,339,063
26. Total Stocks......couumrmssesnns | oviiiiciiiaans 98,517,140 | oo 98,517,140 | oo 89,714,063
27. Total Bonds and Stocks...| .............. 1,173,358,484 | .............. 1,211,428,020 | .............. 1,167,357,941
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 asa
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1

1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class 2....
Class 3....
Class 4....

............. 82,702,650

............ 205,427,321

2.1

22
2.3
24
2.5
2.6
2.7

All Other Governments

ClIASS Tttt en
Class 2....
Class 3....

ClaSS 4.ttt s

ClaSS Bttt
ClIASS Bt en

3.1

3.2
33
34
35
3.6
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1....
Class 2....

OIS, ..ttt

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

B ClASS Tttt et esssas e s s ssssesessnnans | eeteresssesssesesssssesssesens | seresessesesssesesssesesesenes | ceetesesesesesesssessesessnes | erereseresesenesssaesesssennns | eeereresenesesesesesnesenens | everereiesesesessaesesenes [0 0.0 | [ e 0.0 [ e
4.2 ClAaSS 2....cvucvveeveiereiceiceee et iess s | eteressesessesesesesesinsens | erieresesesssesesssesenens | cesiesesesesesessesesseseses | e | e snenes | e s (01 0.0 [ | e 0.0 | oo | e
4.3 ClASS ...ttt sesesnaes | eereressseseaesesesesesesetens | ereeeesesesesesesesesesesenes | ceeteresesssesesssesssesesenns | eresereresesisesesesesesenens | eerereresenesesessseseesenens | ereeeeeiereseseseaesesenes [0 0.0 | [ e 0.0 [ e
A4 ClaSS 4.t sssessssenns | sreissesesesse s | esesesesssesssesnsessnens | s | e | e | oo (01 0.0 [ | e 0.0 | | e
4.5 ClASS B....oveeecvcvieisiccciete sttt ssnnnes | ereresssesseresesessneesesens | erieeseiesesnsnseeseseniees | svereseseseesesssssereresens | seeeeererenieeseseeseninsens | eererisisseresessssseesesens | erieeserere s eesesnes [0 0.0 oo [ e 0.0 [ e
4.6 ClASS B......oooeeveveeeeeeeeceeteeeseeeeee e ssssssssesssesessssssssssessssssesssssnnns | ssessssssssessssssssssnsssesans | esenssesesssssnsssesessnsnns | sreseressnssesessssnsnsesasanss | erenesesesessnnsssssassnsnnse | oeseresessessssesssssssnsenan | sesesessssssssesinsssssasanes [ 1N 0.0 | [ 0.0 [ Lo
4.7 TOtAlS. ..ot enaens | erenserenieseneeseneesenanas (U1 I (1 IO (1N I (V1N I {01 IO (V1N IR 0.0 [ (1N I 0.0 | oo [N IR 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.4 ClaSS .ottt sensiena | erreteeie s ene e senienas | ererenaenas 23,704,149 | .......... 31,575,948 | ............. 35,659,873 |............ 124,654,171 |........... 215,594,141 | oo 179 [ 232,311,968 | ..coovecrerrereireina 195 [ 215,594,142 | oo
5.2 ClASS 2.ttt s e eesre s essae e sesssssssssssesnssssnsnens | eereresssssesssesssssssssnsens | eeeseseesessesessensenenens | eeeereseninns 1,223,625 | .coovveree. 1,142,695 [ v | e 2,366,320 | oo 0.2 | oo 683,418 [ ..oveeeeeeeeeeeciennn (01 I 2,366,320 | ..oooveeeeeeeeeerens
5.3 ClaSS 3.ttt | rseess s | s sesesessnns | sereeresenseeensnnseeens | e
5.4 ClAaSS 4.ttt sesennaes | ereressseseresssssssesesesens | eeieeieeseseseseseseseseies | crereseseereres s renenns | eererereres e eans
5.5 ClaSS 5...evvviircieteissiseie st ssseesenenns | sesreesennnnseennnn s | e | sereeessssseeessssnnneens | sennsseeenneeenns | e
5.6 Class6.... et naeaenns et ebe b ettt
5.7 TOtalS. ..ot esssenenenesssenensnnens | ererersnenensesersnsnenseses0 | eveeesenns 23,704,149 | ............. 32,799573 | ............. 36,802,568
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sl Sementfor e year 2008 ofe. AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

...919,260 |....

948,501
672,707

Quality Rating per the 1 Y1ear Over ? Year Over 53 Years Over 1?) Years Ovesr 20 Tial Columr71 6asa Total fron{?\ Column % frorr? Col. 7 Tj)?al T:):al
NAIC Designation or Less Through 5 Years | Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
8.1 ClaSS T voeennnnnn 129,015,500 | .o 171,903,358 |...........170,574,144 | .............. 3,353,454 | ............. 93,033,899 |............567,880,355 [ .....ccoervrrrernnene 47.2 | 699,762,163 [ .....ccovevrvcererreene 58.7 | 542,044,464 | ............. 25,835,888
8.2 ClaSS 2. | s 13,759,791 | oo 64,379,456 | ..ocovvene 48,437,453 | ..o 4,942,886 | ....oooovrrnenn. 91,117 | 132,430,703 [ oo 1.0 [ 119,503,157 | coovvvvrrevvirinins 10.0 [ooverer 123,315,740 | .cvvvvrerenee 9,114,964

..919,260 |....

741

7.7

Credit Tenant Loans

Class 1

8.1

Hybrid Securities

ClAaSS 1.t
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Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
10. Total Bonds Current Year
10.1 Class 1...cvevererneernererneesneessesssisessesesssenessnessssnensenns | (@) 136,524,018 | v 228,005,148 |............429,276,302 | ....c..ce... 46,157,653 |............ 228,131,424 |......... 1,068,094,545 | .....oovvvirirneeeB8T [ XX | e XX e [ 1,028,833,345 | ............. 39,261,199
10.2 Class 2....cvvveeernerrernerernennrsessisensssesssssesnsssssssssesnensnsens | (@) 13,759,791 | L. ...04,379,456 | ............ 49,661,078 ..8,085,581 | oo 911,117 | ............ 134,797,023 B I 125,682,060 ...9,114,964

...919,260

............................. 0
............................. 0
.48,376,163
Line 10.7a5a % Of COL B.....vvveeeceereereeeeceeeeeeeeeeeeeeceen | evereeeeeeereneeeee 125 | i 243 | 399 | e 83 | e 190 | 1000 [ b XXX e b XXX e el XXX e | 96,0 [ 4.0

1. Total Bonds Prior Year
11,1 ClaSS Tttt ceernnn 165,762,070 | ... 240,434,031 ....332,856,777 1,070,765,206 | ....ccocvvcrrecrnnen. 898 |........ 1,043,889,130 | ............. 26,876,078
..... ....63,537,107 ...120,186,575 e 111,109,174 ....9,077,402

..... 683,860

948,501

672,707

......................................................................................... 0
................................... .. [OOSR |
117 TOMAIS. ...ttt 172,918,461 | .. 304,654,998 380,681,157 | ..cvvee. 67,649,8% |........... 266,668,477 |.............. XXX oo
11.8 Line 11.7a52 % Of COL 8......oovevererrererererereecereeceneeenens | cereeereeereeennna. 145 | e 255 | oo 319 | oo 5.7 | oo 224 ... 0.0, S T 0.0 S [P 100.0
12. Total Publicly Traded Bonds
12.1 Class 1..... ...136,524,019 | .. cerennnnn 426,351,206 | ... 46,157,652 ...227,307,053 |......... 1,028,833,348 1,043,889,130
12.2 Class 2..... . 13,759,791 | ............63,482,591 | ............ 42,903,780 ....5,088,918 [ .coccvrrrne. 446,979 |............125,682,059 . 111,109,174
12.3 ClaSs 3.....ovecvicieecieecee et tese s sesae st ssssenes | eevesessesessesessesestesssaenes | errerieseseeseseesesessenesens | eeerereseienes 919,260 [ ..voveeveiceeiciricirieieees [ e | e 919,260 | ..ocoevvvrereerereirne (015 I IO 948,501
12,4 ClaSS Au...ovecvevceeicsiceie ettt esse s ssssens | eeressssesissesissessssessssenss | esesssesisessssessssesissens | eresiesesesssessssessssesenses | verneresneesieesiesesieseneens | seevssresssiessssesssesssenees | evvevesseinssensssesseeneens0 [ eveeveieeieineienenennd000 | e 672,707 | ool 01 |
12.5 Class 5
12.6 Class 6
12.7 TOAIS. ...t
12.8 Line 12.7asa % of Col. B........ceeevrvvrrrennnne
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10..
13. Total Privately Placed Bonds
13,1 ClaSS Tuueveiceicieicteecteee ettt st esseteneesensens | eetevensesessesessesessesensens | eveeienaesas 35,511,731 | e 2,925,097 | ..o | e, 824,371

TOtAIS.....eeeeeeceeeee et

............... 6,757,298

.................. 464,138

.................. 996,663

............... 1,288,509

13.8 Line 13.7@s@ % Of COl. B....cevevvevvrrreiniereireseincnnncnnnnnnens | vvnennenennneeneend0.0 | v 153 [ 200 | e 2.0 | e 2.7

13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10...........ocoeeeeee | evvrerererveciiieeece0.0 | oo 3.0 | e 0.8 [ (O I 0.1

(@) Includes $.....48,376,163 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....1,476,203 current year, $.....1,569,275 prior year of bonds with Z designations and §.......... 0 current year, $..........0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes$..........0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $..........0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1°§.....1,649,480; NAIC28§.......... 0; NAIC3S..... 0; NAIC4S........ 0; NAIC5S....... 0; NAIC6S.......... 0.
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Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
Defined

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations..........cccoeeveveieieieeieisisesessesnessesnesssesssessnns | evvnennerensD, 131,218 [, veennn. 199,603,530 ...205,340,748 v 205,340,749
1.2 Single Class Mortgage-Backed/Asset-Backed Securities..........ccooee | covieenininiininisineisineens [ oo L | 86,972 | | s 86,572 [T 86,572
17 TOAIS..cevceeececeeeeeeeeeceeeeeeeeeeeeeererererencerencenescenenieneeene | everiereniereeD 00,218 | el 0 |, 05,427,320 .......205,427,321
. All Other Governments
2.1 1SSUET OblIGAtioNS. ........cvevveveireieieieissie e sssssssssssssenss | evsessenennns 1,649,480 | ............. 32,397,642 | ............27,522,680 | .............7,057,753 | ............10,443,354 | ............. 79,070,909 | ..oviviiieician 6.6 | oo 55,694,426 | .....covevrrerennnn 47 | 65,645,598 |............ 13,425,311
2.2 Single Class Mortgage-Backed/Asset-Backed Securities...........ccccow. | wovrrrerrirennee. 121,820 | evevieieeeveeieieieeeeies | eeereeeeiesesissseees | e | e | e 121,820 | v 00| oo 294,001 [ oo 0.0 ] v 121,820 | cveveieveeeeeeee
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
2.3 DEIINEA....cooeceeceeeceeeeee ettt estesensesenssssnaessnas | evssesssesesesesessesensens | cresestesiesesissesesenesenes | eerereseresensesenesensesines | sreeresesesesesesesinens | crevesesenesenesensesinnens | cvereresesesese e (01 IO 0.0 | eoveeeeeeeeeeeereeeeees | e, 0.0 | oo [ e
2.4 OtNBT..cocevieciieeee ettt ese st s sesens | esesessesessessse e sesiens | cresiesesesesesssesessesssaes | seresesesesissesessesseseniens | e esesesens | sresiereseeesnssesesesenens | v (01 ISR 0.0 | oo | e, 0.0 | oo [ e

U.S. States, Territories and Possessions, Guaranteed
ISSUET OblIGAtioNS.........cvuiveviiciceice e
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

DEFINEA. ... vt
Other....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 ISSUET OblIGALIONS. .......cocvieiviiciieice et sssenes [ ensesesssssssessssessssesinsens | cresiesesessssessssessssessnses | seresiesssessssessssessssessnss | sressessssssssesissesieens | svessssesssssssssssessssesnns | sveisesisesissesesesenn (01 IR 0.0 | oo | e, 0.0 | oo [ e
4.2 Single Class Mortgage-Backed/Asset-Backed SECUNHES.........ccovovie [ orrrinnieninniencies | e [ e | e | o | coeeseeessesseen (U1 I 0.0 | e | e 0.0 | e [ e
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
4.3 DEFINEH.....oceiieiee st | st | st | st | e | e | e (U [ 0.0 [ | e 0.0 [ | e
B4 ONET .ottt ettt ettt enssenes | stsessessesteesnssansestannns | aetestessesssnssesssnssensnns | resteessentnessenaestansestes | erseesessensestessessansns | seeessessnessessessensessans | resseesessessessasssesiand [V [ 0.0 [ e | e 0.0 [ | e
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
4.5 DEFINEA.....ooceeiieeieceseecreier st essesssssssssssssssns | ssssssessessassnssensnssansss | sesssssssssessssssessnssensnns | oessesssessnnssensessassesses | srsessnessessessansnssansns | seeesessnessessessensessans | oessessessessesssnssesins [V [ 0.0 [ | e (0 RN T
4.8 ONET..ouceiiicecee ettt sb st ses st sesenes | srierssnsnenssensenesesenssens | seriesesesenssenenssensenenns | eonssseesnenenesnenensensnenees | eresssnenssnsnenssensenssnsins | conesienssenssnsnenesenseneans | soesesssiesssssesessnsesea [0 0.0 [ | e 0.0 | |
4.7 TORAIS. ...ttt | ereneens et neeas [ . [ [V I [V I [ [ 0.0 [ s [V 0.0 | s [ I 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 ISSUET OBlGAtIONS. .......vvuvrrerrerririresiseesesisseeesseesssseessesesssesssessnes | sessssssssessssssssssssnnssessns | svessssnsenns 23,704,149 | .o 19,662,027 | ............. 6,443,262 | .....c....... 2,191,190 | coovrrnnene 52,000,628 | ..ovvrrrerrirrrireirens 43 | o 36,353,255 | c.vvvrerririrnins 30| s 52,000,628 | ...cooverveeerirrirnininns
5.2 Single Class Mortgage-Backed/Asset-Backed SECUMIES........cccvvvover | cevreernererenerrnrneiiniinens v | v 13,137,546 |............ 24,467,385 |.......... 128,270,775 | .00, 165,875,706 | oo 13.8 | 196,642,131 | .oovevrerrireine 16.5 [ 165,875,706 | .oooenveeercierine
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
.................... 84127 [ oo 0.0 | e | 0.0 | i 84127 [
............................. 0 [ oo 0.0 | e | e 020 | s [
............................. 0
................... 0

....217,960,461

.......217,960,461
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Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

8.3
8.4

85
8.6
8.7

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

Other....
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

DEFINEA......cviceece s
Other....

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
. Industrial and Miscellaneous (unaffiliated)
6.1 ISSUET OBlGAtONS. .......vvuvrrrcireiciieieeieieee e eiensees | cesneseens 142,775,292 | .....c...c.. 175,770,763 | ............151,891,197 | ............. 4,600,165 | ..ocvreenee 5,339,041 |............480,376,458 | ....cccoovvivirenen39.9 | 570,629,374 | oo 47.8 |...........456,258,440 | ........... 24,118,018
6.2 Single Class Mortgage-Backed/Asset-Backed Securities...... e |- ...60,512,053 | .covvvnnene 68,039,660 87,862,438 |............219,377,655 ...241,779,966 ..208,544,821 | ............ 10,832,834
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
8.3 DEFINEU... ..ottt | s | s | e | s | e 1,476,203 | ..ocvernneene 1,476,203 | oo 0 | [ vreincieiinenennd0.0 | i 1,476,203 | oo
B4 NIttt sttt estenssenes | stsesseneessensnssansestannn | seeestessessnsensnssensnns | resseessessnnssensessensnstes | sressnnssensnssensnssansns | seeessessnessessessensnssans | oesseesessensessnssensns (O [N 0 X B ISR 724,084 | oo O | s [
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
8.5 DEMINEG.....cceuieeiriieie ettt ettt sesses | ctesssssesssenestsenestannns | seeestessessssessssssensnns | resseessentessensestensenies | erteeeessessestassessennns | sesessessessessesssesessans | oeseeesesseesessesssesians (VN [ 0.0 [ 1o | e 0.0 [ | e
8.8 OtNET ..ottt sb et ess st eesenes | ebsenssnesenssesentsesenssnns | sesesssesenssesenssnnsensenns | eoenssnssenssenssnssensenssenies | ertenseenssnssenssnssenssnsins | cesesienssensenssenssesseneans | soesssssessssssssssssenia [ S 0.0 | i 7,753144 | oo, 0.7 | | e
8.7 TOtAlS. ..ottt | e 142,775,292 | .........co. 236,282,816 |...........219,930,857 | ....cocecouee 7,563,669 |[............ 94,677,682 701,230,316 [ oo 58.3 [ 820,886,528 | ......cccoovvninns 68.8 ......566,279,464 | ........... 34,950,852
. Credit Tenant Loans
7.1 1SSUEE OBlGALIONS........vvveiiiciricice e eseessessessessssssessessessensees | reeneesssssessesssssssssnssnnes | senessesssssessssssssssssssnssns | covsessnssssssssnssassesesnnss | eneensessensenssnssnssnssnnss | consenesnssnssssssssnssnssnsss | sensenssnssnssessessessessens (V1 S (00 R [P 0.0 [ e [ cerreneneneseeens
7.2 Single Class Mortgage-Backed SECUMLIES..........coceviereeieeiieeieies | e [ orieieeisiesisiesisissieenes | oriesisssessesssesssessns | areerssessssesssesssessnses | eovesssesssessnesssesseres | ooverssiesissesssessssesnns (U1 I 0.0 | | e, 0.0 | [
7.7 TOIS. oo snesnssntns | srsssssssssessnssssanesenes [V [ [V (1 I [V [ [V 0.0 | s (o I 0.0 | i [V 0
. Hybrid Securities
8.1 ISSUET OblIGALIONS. ......vuvrerereercicieicree et ssississesssessessenns | rereeessensessssneessessessens | resessemesesesesessennees | seesessssnssssssssnssessesseses | rernesneeneenssnssnssnssnsens | oo | reensensessssnns (V1 T 0.0 [ oo | v, 0.0 | oo [ e
8.2 Single Class Mortgage-Backed/Asset-Backed SECUNHIES..........cccoeres [ e [ | e | e [ | e, (V1 T 0.0 | oo | e, 0.0 | o [

9.1

9.2

9.3
9.4

9.5
9.6
9.7

Parent, Subsidiaries and Affiliates

ISSUET OBlGAtIONS........oucvuererciii s
Single Class Mortgage-Backed/Asset-Backed Securities..................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
[0TSR
Other....
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il Sitment o e year 2008 otve. AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
10. Total Bonds Current Year
10.1 ISSUET OblIgatioNS..........cvvvevireiiieiieiie s 150,161,990 231,872,554 |............398,679,434 18,101,180 |............ 17,973,585 | ............816,788,743 cevereenen 119,245,415 | .. 37,543,329
10.2 Single Class Mortgage-Backed/Asset-Backed Securities........ccoceees | ovrvvivireinnnn. 121,820 | ............. 60,512,053 | ............. 81,177,206 27,517,461 |.......... 216,133,213 |............385,461,753 v 374,628,919 | ... 10,832,834
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
10.3 DEfiNEA.....oiveiiieiceceete ettt | essessiess e ies e (01 TN (01 R (01 IO 0] e 1,560,330 | oo 1,560,330 [ ool 01 | b XXX e e XK | e 1,560,330 | .ovveverierieeinnes 0
104 OtNBI..ceeiceceeceece et enaesessesns | eresesieses e s s ses e senans (01 IO (01 R (01 IO 0 | oo | 0 | 0.0 | b XXX e XK | (01 IO 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
10.5 DEfiNEA......oveieeeeceeeceeeceeeeeece e eeevesesenesesssessssessssnsssnsenens | cevenenisenisseniesenserens0 | everieeneenisenieeneeen [ e | e 0 | oreeeeeeeeerieieneend0 | o0 | 0.0 [ b XXX s e XX | 0 [ 0
10.6 Other.... s 0 a0 |0 [ 0.0 | b XXX e e e XX L 0 | 0
10.7 Totals.......cceevverevrerenne. v 45,618,641 1 ... . ..48,376,163
10.8 Line 10.7as2 % 0f Col B.....oecvveeriieiieiceceeceeeeeeeseeeieesnienes | eveeenieesieiseeneee 125 | o243 [ ii00.39.9 | o 38| 196 | 10000 [ b XXX | el XXX [ XK | e 96.0 | oo 4.0
1. Total Bonds Prior Year
11.1 IsSUEr OBlIGAtIONS.........coocvvvereeieeieieieie e | v 172,918,462 |............ 248,574,592 |...........277,028,015 |............ 24,426,380 |............ 22323172 | .ovvern ) 0.0 RN IR ) 0.0 R IR 745,270,621 | ..cvoevee. 625 |............716,316,596 |............ 28,954,027
11.2 Single Class Mortgage-Backed/Asset-Backed SeCUMtIES.......coovevres [ orvrinireieinieieieieins | v 48,327,262 | ...........103,653,142 | ............ 43,223 517 |.......... 243,621,261 | ..covvenee. D00, SO T ) 0.9, ST U 438,825,182 | ..cvovveicreinne. 368 |..........431,825,729 | ............. 6,999,453

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

115 DEIINEA. ...t saeseesessenessenaens | ervesinsesessesessesessesessens | cereseeesessesessesissensses | eeveriesesiessesesesesenens | cveveresenesessesessennsens | ceereese oo senaenens | crererenaenns XXX eoveevees [ e XXX eveveeoan | e (01 0.0 | oo e

1108 OtNBI ettt ses | sreresierenesssesensensnenens | aveereseesineas 7753144 [ oo | i | e | e D0, ST I .0, S 7753144 [ oo 0.7 oo 7753144 | .o

117 TOtAIS ...ttt enaesenes | cevenienans 172,918,462 | ............ 304,654,998 380,681,157 |............ 67,649,897 |.......... 266,668,477 |.............. XXX oo [ e XXX evoevevees [ e 1,192,572,991 [ .ooocvor 1000 |......... 1,156,619,513 | ............ 35,953,480

11.8 Line 11.7a52 % 0f Col 8. | oo 145 | o, 255 | o 319 [ o S 224 |, 2.9, ST I XXX | e, 1000 [ ... .0, S [T 97.0 | oo 3.0

12. Total Publicly Traded Bonds

12,1 IsSUEr OblIgations...........cceveveirieieieieisisieseiseesse e | ceeeeniniens 150,161,990 |............ 206,296,792 |............388,997,039 |............ 17,104,517 | ............ 16,685,076 |...........779,245414 | .....ccoovveeee. 64.7 | .. 716,316,596 | ..c.coovvrerernen 60.1 |...........779,245414 | .............. XXX.........

12.2 Single Class Mortgage-Backed/Asset-Backed Securities........ccocvees | wovrivrvireinnn. 121,820 | .oocveeen 49,679,219 | ............. 81,177,206 |............ 27,517,461 |.......... 216,133,213 |...........374,628,919 | ..oovvirerirricrnes M 431,825,729 | oo, 36.2 |.........374,628,919 | .............. XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

12.3 DEfINEA.....oiviceccece ettt ss b e | esserissessssesissesissesissens | cesesesesssesssesssessnies | seresesssesnssesessenssenens | e | e 1,560,330 | .ooevrnee. 1,560,330 | .ovvevvererrereieieina 0.1 | i (01 T 0.0 | oo 1,560,330 | ..covvvrneee XXX

12,4 DBttt aes s tesssbessssns | essetissesissesessesissesinsens | cesesesesesesessesessesinses [ eeressesessesessesessesssseseess | sreresesisresiesesiesesiesens | cvereseseeressesesenesens | sverieresiesesesesssenena (01 IO 0.0 | oo 724044 | oo 0.4 | e (VN I XXX
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

12.5 DEfINEA.....ceiiiicececeeeecce ettt ssssnsaesens | eeretetesessnsesesesesssssesess | cereresisesesesessneesesesens | ceeeresesesessesesesssesseseses | crererenereressssnsnsesesenes | eereneeeerensneneeenenes | cvererenenrererenenennerenens0 [ eeeeeeeieieieiieeerend000 | e 0

12,8 OtNBI e sens | senressssessssessesessesensesens | eresiesssesssessssesissesseses | eeresseresesseresseresserensens | ererenesseesseresseensesens | evsneeensersssersnsersnerons | ereneersneersnsersnsersnsersd | ervereneensseersseernenenn0:0 | iveiiieiiinns 7,753,144

12.7 Totals......coeevvereerernen, ...44.621,978 | ... 1,156,619,513

12.8 Line 12.7asa % of Col. B......ccceevevvvvrrrennnne . T .39

12.9 Line 12.7 as a % of Line 10.7, Cal. 6, Section 10..........cccceeevecevevees [ covveiiiiciiinaen 125 | e 213 | e 391 | e 3.7

13. Total Privately Placed Bonds

13.1 1SSUET OBlIGAtIONS........cvovvrerreeriseieiseieieeescreseseeeeeeeeeeessssssssssees | eevsessesennssnnsseseensennens | eonveesenenn 25,575,762 | ..o 9,682,395 | ..ccveveee. 996,663 | ............. 1,288,509 | ............. 37,543,329 | oo 3| v, 28,954,027 | oo, 24 | D0, GO DU 37,543,329

13.2 Single Class Mortgage-Backed/Asset-Backed SeCUrities.........ccccoove. | correnienienieinienices | v 10,832,834 | ..oovvvieieercieeienins [ e [ e | e 10,832,834 [ ..ooovieeend 09| v 6,999,453 | ..o 06 |.eeenne. D.9.9 ST O, 10,832,834
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

13.3 DEfINEG.....oceicecectece ettt sttt ssaesssaas | essesessesessesessesessesinsens | cesetesesesesessesessesinies [ eeresesessesessesessessseseess | srereseseeresieresiesesieiens | cveresreseeresseseseneiens | cverieresiee e (01 IO 0.0 | ooeieeeeeeeeeead (01 IO 0.0 | oeereennes XXX oveeveen | e, 0

134 OtNBI ..ot ese s s sassesasssassnsssnssnsnanns | cersesenesinsesensssnsssinnns | cesessesissesissesssesssenans | eeverieseneserssesssensssenss | svereriesenesseessnssinens | cveveresenesenssensssensens | ceerereseneseneseseeseen (01 IO 0.0 | oo (01 0.0 |ooerennes XXX ovoeeveen | e, 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

13.5 DEfINEU.....oiviiiecieece et eas | eniesesse st sssesiesens | cesesssesesesesesesessnaes [ eresesensesesessesssenen | e | e s

13,6 OFNBI ettt es s ebe et nns | eererererssisissereresssinssens | ereresesieererssessserererens | aeseereresssesererersssssnreres | ereresinseererersssnerereres | ererssesserereresisinnererenas

13,7 TOAIS......eeeeeeeceeeeeeeeete et sess s ssnssssnaesenes | eresesnsessssassnennes [V} 36,408,596 | ............... 9,682,395 | .evveveee. 996,663 | ............. 1,288,509

13.8 Line 13.7asa % of Col. B.......ccccevrverercrernnne JO2% I IR 2.7

13.9 Line 13.7 as a % of Line 10.7, Cal. 6, Section 10..........cccceereeeevees | evvrererveeieieeee0.0 | e 3.0 | el 0.8 (O 1 [ 0.1




Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Loans Assets (a) and Affiliates

LLIS

1. Book/adjusted carrying value December 31 Of Prior YEaT..........ovurverrerrenrenrrnirninrninieeeeeese s esessesssssssssssssnes

2. Cost of short-term inVeStMENS @CQUITE............euruririieireirereireree e eeen

3. ACCTUAL OF QISCOUNL........cvvviicicieteieeecee ettt ettt ettt b bbbt b st et b s se bbb s s st et sn s

4. Unrealized valuation iNCrease (ABCTEASE)...........curiuiuririurireirireirireirese ettt

5. Total gain (I0SS) ON AISPOSAIS.........ccvuiveiriieiicieiicisictet ettt sttt bbb ntns

6. Deduct consideration received 0N diSPOSAIS............cureiuiriririreireieeseeseiseeseeseeseee et

7. Deduct amortization Of PrEMIUM...........c.eiiiriririeieieie ettt bbbttt

8. Total foreign exchange change in book/adjusted Carrying ValUe...........cvueuieriiinniinnenenencseseeseeise e

9. Deduct current year's other than temporary impairment reCOgnIZEd............ccevriveeeneenesseeeess e

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-748-9).........cccrevrerirrerrinencrenininenns

11. Deduct total nonadmitted AMOUNTS............ccciiiiiiiciei et




Annual Statement for the year 2009 of the AFFlLlATED FM |NSURANCE COMPANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Verification
NONE

Sch. DB-Pt. D-Verification
NONE

Sch. DB-Pt. E-Verification
NONE

Sch. DB-Pt. F-Sn. 1
NONE

Sch. DB-Pt. F-Sn. 2
NONE

SI12, SI13, SI14, SI15



Annual Statement for the year 2009 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of PriOr YEaI...........ccoueeeieerieirieirieiseeisee s | ceeireiesieessisesseenns 1,048,157 | oo 1,048,157 | o,
2. Cost of cash equIvalents aCQUITED...........ccuiueiiieieinieeiesse et sesenens | ceereseseienesenaees 71,535,883 | ceovevereieeieiine 71,535,883 [ .ooeeeeeeeeeeeeeeeeeeee e
3. ACCIUAL OF AISCOUNL.......cecevieeectcee ettt sttt sttt snnanns | ctevesensssesesesssensesesenas 12,548 | oo L
4. Unrealized valuation iNCrease (ABCrEASE)...........vuureuereeeieieieieiseissiseiesssesssssssessessessessessensessens | retneesssssssssassassessesenenenn 0 | e | e
5. Total gain (I0SS) ON dISPOSAIS.........euvrrrirriiiieieireiseineiseeseieinsiesseeseese e sessensssnenns | coessssenssassensenenenennes (2,388) [ e (2,388) | oo
6. Deduct consideration received on diSPOSAS...........cc.ouuruirririeriniininiininieneenee e seseiees | ceerieseneieneienes 72,594,200 | ..o 72,594,200 | ..ooooveeeeeeceeeeeeeeeeeeie
7. Deduct amortization Of PrEMIUML..........ccceiriiiriiriireirese e setens | ebetessstessste ettt eens 0 | et eiees | e
8. Total foreign exchange change in book/adjusted Carrying ValUe..............ccoieurieirieinieinieinieicns | et 0 | et | e
9. Deduct current year's other than temporary impairment reCognIzed............oocverienienieninnins | o 0 ] et | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........ccocceovevvvirns [ vorrrienirrcrenenes [0 OO (O OO 0
11. Deduct total nonadmitted @MOUNLS.............ceveeieieeiiceeeese s | et 0 i | s
12. Statement value at end of current period (Line 10 MiNUS LiINE 11)...cvvvieieeeeriieiiceeeecceeeieieiees | cvevcicieissiesciee e essceeaenas 0 [ e 0] e 0

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.

=

SI16
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06
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Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's|Current Year's Total
Book/Adjusted | Unrealized |(Depreciation)| Other Than | Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig-| Originally | and Actual Fair Less Increase  |(Amortization)| Impairment Interest Changein | Investment | Additional of
Identification Name or Description Code City State or General Partner nation| Acquired | Strategy Cost Value Encumbrances | (Decrease) | /Accretion | Recognized | and Other B./A.CV. Income | Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
433844 10 2|HOBBS BROOK MANAGEMENT LLC.... |....... WALTHAM......... MA..|INTERNAL TRANSFER........cccoomerrmrirnens | vererenne 107312000 | ..o | eoerreereeirernernene | v | e | s
302700 BB 4|FM GLOBAL SERVICES LLC......cccocvuvives | e JOHNSTON........ Rl... [FM GLOBAL.........ccovvunnnn. .. |06/10/2009 | ... . 1,600,000 |. . |...(1,600,000)] ...
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated.........coooonrininnnsinisisssssinens ....1,600,000 ...(1,600,000
4099999. Subtotal - Affiliated ....1,600,000 ...(1,600,000
4199999, TOAIS......verereeeeereeeeeeeseeieeeeee et ees et eeseeseseee e ese et ee e s ees et e e ee st eeeseesesseesse s esseseans | 428eeEeEeRRee R e R e R s e e R SR e AR A SR e AR R AR RE AR A et n s et et s st s st entanenns | seereeens 1,600,000 ...(1,600,000
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1

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional Percentage

CUSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership

Any Other Class of Asset - Affiliated

302700 BB 4]FM GLOBAL SERVICESLLS........cccooccoomccoorceenccernccennccennces JJOHNSTON..c.ooovcoovvccoovceoveenneens | Rlo... JTTRANSACTION WITH AFFILIATE.....ooovooevcoeceeevceeneenneen ] 06/1072009] oo e 1,600,000 T Leeeceeerceescessrcessnressnrenns | eeennees 100.0
3899999. Total - Any Other Class of Asset - Affiliated XXX.......
4099999. Subtotal - Affiliated XXX
LR Ee Lo LT e XXX.......
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SCHEDULE BA - PART 3

Repaid During the Current Year

Showing Other Long-Term Invested Assets DISPOSED, Transferred or
5 6 7 8

1 2 Location Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year'qCurrent Year'y Total Book/Adjusted
Carrying Value| Unrealized |(Depreciation)] Other Than | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Changein | Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)| Impairment Interest B./A.CV. Change in |Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized | and Other [(9+10-11+12)] B.J/A.C.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 141 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUSsIP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code| n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired | Maturity
U.S. Government - Issuer Obligations
912828 DL 1|U S TREASURY. SD.. 5,543,660 5,745,000 5,737,218 | covevveereeerenne | v 62,416 | ..ooeverreeeereinnnes | e | e 3.500 | oo 4620 11/17/2008 | 02/15/2010
912828 DM 9|U S TREASURY LS... ..1,915,313 2,000,000 1,947,819 8,852 4570 02/01/2006 | 02/15/2015
912828 DV 9|U S TREASURY. LS... ...5,629,082 , 5,750,000 5,676,441 | .ooooovvvvrecninae | s 11,903 4.390 10/03/2005 | 05/15/2015
912828 EE 6|U S TREASURY. LS... ...2,001,563 |...... . 2,140,620 | . 2,000,000 2,001,023 ..(158) 4.230 09/29/2005 | 08/15/2015
912828 EN 6|U S TREASURY LS... 24,293,672 |...... 108.289] ........... 26,801,528 | ........... 24,750,000 24,437,854 | ..o | e 45,129 08/31/2006 | 11/15/2015
912828 EW  6[U STREASURY.....oooomrrrirreennreenreenneeesnnesssseesssessssnsesssnssssnnssssnsssssnns | eonneee | oo [ ommeeernne [ onee] | o 1,426,172 ....1,618,005 ....1,500,000 1,448,977 6,927 06/30/2006 | 02/15/2016
912828 FF 2|U S TREASURY LS... ..1,274,072 1,394,138 1,267,720 (2,322) 01/31/2007 | 05/15/2016
912828 GS 3|U S TREASURY. LS... ...8,332,813 reevnnen.8,551,840 8,269,867 | ..oeouvrerverernrriinns | cevrreienns (30,963) 11/30/2007 | 05/15/2017
912828 HR  4[U S TREASURY.....cooooommrimrrrimnreinneeinneresnnsessnssessssesnssssnsssssssssssenssssnns | ovneeee | oo [ vnmerernne [ covee | o 16,386,525 | ........99.180] ........... 15,868,800 | ...........16,000,000 | ........... 16,379,194 (7,331) 10/21/2009 02/15/2018
912828 HZ 6|U S TREASURY. LS| | e | oo s 10,373,262 |.....101.539] ........... 10,661,595 | ...ovcce.. 10,500,000 | ........... 10,390,362 [ ...vvvovrvrrererieeees | e 10,821 05/30/2008 | 05/15/2018
912828 JH 4|U S TREASURY LS... 16,773,164 s 15,319,950 ..15,000,000 | ........... 16,623,607 12/07/2009 08/15/2018
912828 JR 2|U S TREASURY LS... .30,093,262 | .. ..29,247,660 ..29,250,000 30,046,067 | ...coovvvrernrrrvirirnns | crrvririnnns (47,195) | oo | e [ 00 3750 100 3.380 | MNL..oo | o 142,412 12/04/2009| 11/15/2018
912828 KD 1|U S TREASURY. LS... ...3,825,844 ..3,900,000 3,830,577 A733 | s | e e 2750 .. 2.970 | FAL.... .40,510 04/24/2009 | 02/15/2019
912828 KQ 2|U S TREASURY LS... 35,187,206 |.. 34,093,080 36,000,000 35,220,306 | ..oovverrririrrriinnne | e 33,100 11/04/2009 | 05/15/2019
912828 KR 0|U S TREASURY. LS... ...5,007,813 |.. PR , . 5,000,000 5,007,189 ..(623) 05/14/2009 | 04/30/2016
912828 KT 6[USTREASURY.....coooimrrimrrrinnreinneeisnesennnsessnssessssesnssssssssssnsssssnssssnns | ovneees | oo [ vnmenernne [ eovee | o 12,913,061 |.......95.672] .......... 12,437,360 | ..cooeee. 13,000,000 | ........... 12,920,944 7,883 04/28/2009|03/31/2016
912828 KW 9[U S TREASURY LS| | o | oo 14,340,156 |.....100.414] .......... 14,057,974 | ........... 14,000,000 | ........... 14,328,750 | ...cvoovrervrrrreennes | s (11,406) 09/30/2009 | 05/31/2016
912828 KZ 2|U S TREASURY. 2,005,780 2,000,000 2,028,800 (1,825) 07/14/2009 | 06/30/2016
912828 LJ 7[U S TREASURY. v [,373475 | .............7,500,000 7,778,033 (1,950) 12/10/2009 ] 08/15/2019
0199999. U.S. Government - Issuer Obligations............coiveeisienssreissieissne e ssseessssessssessssssssssessssssssesssses | eeeennnni 200,127,249 | o XXX | coieennad 204,030,723 | ......... 203,145,000 | ......... 205,340,748 | ..o 0 . (61,566) 0 0 | XXX L XXX [ XXX ... 1,490,924 | .......4 749,701 | ... XXX..oo. | e XXX.....
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36207K WC 0] GOVT NATL MTGE ASSN #434543 ...97,879 ...86,910 86,572 . 09/17/1999 ] 09/01/2029
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities . 97,879 ...86,910 86,572 | o0 84 | 0 0 .. XXX . XXX XXX... ..6518 |.... XXX..oo | oo XXX.....
0399999. Total - U.S. GOVEMNMENL........coiiveiiirieieisicsieiscsssesssssssssesssssssssesesssssssssssesssssesssssssssssssssssssssssssssssssssnssses | soeeenss: 209,213,792 | e XXX eoorvee | covveeeas 204,128,602 | ......... 203,231,910 | ......... 205,427,320 0 0 [ XXX Lo XXX XXX e 1,491,467 ] ... 4,756,219 | ..... XXXeowo | XXX.....
All Other Governments - Issuer Obligations
11070Z CC 6|BRITISH COLUMBIA PROVINCE.... ...1,077,084 992,000 1,109,375 07/22/2005| 08/17/2028
110702 DF 8|BRITISH COLUMBIA PROVINCE.... 1,106,514 | e 1,065,000 1,099,727 02/15/2005 | 12/18/2015
135087 WL 4] CANADA GOVT 291,888 242,000 | oo 295,200 08/13/2009 | 06/01/2029
135087 XW 9] CANADA GOVT ...2,108,867 1,833,000 2,099,786 08/13/2009 | 06/01/2037
135087 YF 5] CANADA GOVT 1,175,816 1,125,000 1,196,502 08/13/2009 | 06/01/2017
135087 YL 2]|CANADA GOVT 3,585,400 3,398,000 3,693,998 05/08/2009 | 06/01/2018
135087 YQ 1] CANADA GOVT 1,971,340 2,000,000 2,093,298 12/12/2008 | 06/01/2041
135087 YR 9| CANADA GOVT 5,095,440 5,040,000 5,206,781 08/13/2009 | 06/01/2019
135087 YU 2| CANADA GOVT 4,968,205 5,150,000 4,996,535 08/13/2009| 12/01/2014
135087 YW 8| CANADA GOVT 2,510,107 2,523,000 2,509,692 08/13/2009 | 09/01/2011
135087 YX 6] CANADA GOVT 1,044,909 1,043,000 1,042,816 08/13/2009|09/01/2012
135087 YY 4]|CANADA GOVT 1,056,385 1,061,000 1,056,477 09/28/2009 | 12/01/2011
135087 YZ 1|CANADA GOVT. ....2,384,540 ....2,441,000 2,400,418 11/05/2009 | 06/01/2020
13509P BB 8| CANADA HSG TRINO 1...ccceoereiererneeerneeesnnnessseessnsssssseesssnsssssssssssnnes. | aveeens [ Gl oo | IFE | .........12,600,940 | ......104.901] ........... 12,551,405 | ...........11,965,000 | ........... 12,600,940 07/02/2009 | 06/15/2012
13509P BN 2| CANADA HOUSING TRUST rerennnn 3,011,924 3,084,299 05/20/2009 | 12/15/2018
13509P BP 7| CANADA HSG TRNO 1 4,005,440 3,998,891 07/09/2009 | 12/15/2013
13509P BZ 5| CANADA HSG TRNO 1 1,718,386 1,737,906 11/24/2009 | 09/15/2014
135148 AT 1| CANADA MORTGAGE ACCEPTANCE CORP........cccoommrrirmrrirnrrirennes 121671 | oo 121,825 | o ...121,820 ..(159) 07/19/2005 | 06/15/2010
13521) AA 9| CANADA POST CORP. 895,889 | ....cccc0.er..655,000 | ovvoiiirenn867,307 | oo | e (29,261) 11/13/2007 | 03/15/2016
31680P AA 4|55 ONT SCHBRD 768,092 (2,619) 12/21/2005 06/02/2033
563469 EX 9| MANITOBA PROV CDA 741,623 (3,5086) 05/05/2005 | 12/03/2015
563469 FJ 9| MANITOBA PROV CDA ....1,057,660 99 11/29/2006 | 12/06/2016
61747Y CG 8| MORGAN STANLEY ...1,122,930 103 05/08/2009 | 05/13/2019
642866 EF 0|NEW BRUNSWICK PROV CDA 443188 | ..o 350,000 | oorrirern 816,022 | oo | i (10,588) 03/30/2005 | 05/12/12015
642866 FY 8|NEW BRUNSWICK PROV CDA. 1,075,060 319 02/13/2007 | 02/21/2017
642866 FZ 5|NEW BRUNSWICK PROV CDA 1,171,719 850 09/06/2007 | 03/26/2037
651329 BD 5| NEWFOUNDLAND & LABRADOR.........cosverrireiriiieriesisneeiseissesssssinns ....1,252,344 . 03/01/2007 | 10/13/2016
651333 FQ 4[PROVINCE OF NEWFOUNDLAND 569,874 605,000 60 11/22/2006 | 04/17/2037
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669827 FV  4[NOVA SCOTIAPROV CDA.......cooomrrenrriinnseisssssssssssssssssssssssssssssnnses | cvenees Cl..... [.TFE] .. 934,449 947,635 19 3,943 11/18/200911/25/2019
683254 AA 4| ONTARIO STRAT INFRASTRUCTURE.........ccooeuermmrrimmrrernmeersnsesssneeens [ rneees C AFE| . ...1,018,007 ...1,020,197 (2,785) . 3,782 22,264 109/01/2009{06/01/2015
683234 SL 3| ONTARIO PROV CDA.......oooorrrinrrineseinesessssssssssssssssssssssnsssssssssns | crnsees C AFE| . 132,720 1,117,447 (2,607) | cvooevvereerirnereienees | eervnnriiinneiinnsiinnns | 000005850 oo 4990 MS..... 18,432 58,500 {06/08/2007 |03/08/2033
683234 UF 3| ONTARIO PROV CDA ......oooieeeneeenreerneeeseeeeseesssssesssssssessnssssssssnns | crneees C = ,745,208 1,738,547 (24,451) 2.950| MS..... 25,363 80,500 102/18/2009(03/08/2014
683234 VR 6| ONTARIO PROV CDA DEBENTURE.........ccococommreeemreemeeerneeessneessneees [ rreeee C AFE| . . ...1,051,640 ..1,072,919 (1,081) | ceeoeeeeeeerrneeesenees | e | 00002...5.600 ........5.080 | JD...... 4,603 03/04/200906/02/2035
683234 YB 8| ONTARIO PROV CDA LS..| Al oo | AFE [ 2,484,275 | ... 105.306 2,632,650 2,500,000 2,489,614 1,446 01/10/2006101/19/2016
683234 ZQ 4| ONTARIO PROV CDA.......ooooeeeernreerneeeseesssnssssssessssssssssssssssssssssssns | coneees Cl.c. | IFE ] ....c..... 1,698,132 | ... 101471 oo 1,729,066 | ............. 1,704,000 | ............. 1,699,107 909 04/24/2009103/08/2018
748148 RK 1[QUEBEC PROVINCE ........coosirimererreieeeiessssesissesssssssssssssssssssnns | coneees C AFE|..2,014,958 | ... 109.150 2,201,556 2,017,000 2,016,189 265 07/08/2004110/01/2013
74814Z DE 0] QUEBEC PROVINCE ........oooviemrireencneinneerisessissesssssnssssssssssssssenss | aeveens Ul | IFE ] ... 3,274,676 | ... 104.422 3,190,092 3,055,000 3,252,760 (8,434) 05/10/2007 |06/01/2025
74814Z EE 9| QUEBEC PROV MEDIUM TERM NOTES........cccooimmrrrmmrrinerinserinsenns | veevens Cl .o [ IFE [ ... 903,510 | ... 100.907 908,163 900,000 903,294 (216) 05/05/2009112/01/2019
803854 JA 7| SASKATCHEWAN PROV CDA......ccoomivirrirerinnerissrsnsssssssssssssssss | crneens Cl..cc. [ IFE ] ...cc... 1,465,320 | ... 113.565] .ovvvvvrneee 1,413,884 | ......ccc... 1,245,000 | ....ooeeee.. 1,448,225 (4,635) 01/31/2006 |109/05/2033
803854 JF 6] SASKATCHEWAN PROV CDA.......cociiiiiiiiiiiiissinisssissssisssssssssss | e Cl. 740,360 675,000 699,649 (4,958) 05/05/2005]06/03/2014
0499999. All Other Governments - Issuer Obligations 77,581,495 |.......... 74,748,825 77,543,249 ) 0 0. XXX..... | . XXX.....]| XXX...] ..........470,197 | .......2,282,719 | ..... XXX..... | ..... XXX.....
1099999. Total - All Other Governments cnn 171,865,437 | XXX I 77,581,495 | ..........74,748,825 77,543,249 ) 0 0 | XXX | XXX [ XXX e 470,197 002,282,719 XXX [ o XXX.....
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01170P AP 1| ALASKA HSG FIN CORP HOME..........ccoovvermmreemmrremneeennneesnneesnneessnenes | covene | oo | e AFE| ... 567,250 | ... 103.908 597,471 575,000 567,385 135 04/01/200906/01/2037
03588E H5 5[ ANNE ARUNDEL CNTY MD......coooommreemrrerneermeeesenessssesessneessseessnneees | ceiene .| AFE] ... 1,104,820 | ... (N{0)Q — 1,162,070 | .coooes 1,000,000 |....cccccee.. 1,086,417 (10,389) 03/11/200803/01/2017
040507 KJ 3| ARIZONA HEALTH FACS AUTH......oooonrrvereenreenneeemneeesnseessnssesssseeens | e AFE ] e, 367,367 | ... 108.829 380,902 350,000 365,283 (1,549) 08/21/2008101/01/2018
047870 KB 5|ATLANTA GAWTR & WASTE 2FE|...............348,380 | ..... 107.838 377,433 350,000 348,390 10 06/17/2009]11/01/2022
091089 FZ 0|BIRMINGHAM ALA WTRWKS & SWR BRD.... AFE | i 277,843 | . 112.693 281,733 250,000 276,628 (650) 01/28/2008101/01/2033
117583 UK 8|BRYAN TEX INDPT SCH DIST AFE| ..........378,063 | ... 111.852 391,482 350,000 368,168 (5,446) 02/25/2008102/15/2013
13033L AK 3| CALIFORNIAHEALTH FACS......coocomirvivereiienerisessissssisessssssssissssinns | e AFE| 257,373 | .o 104.558 261,395 250,000 256,812 (561) 05/14/2009107/01/2016
13062N A7 2| CALIFORNIA ST......voierrierieerieesnssessssssssssssssssssssssssssssssssssssssnns | v v | 2FE ] 221,072 | 112.929 225,858 200,000 219,292 (1,780) 03/05/200902/01/2017
13063A 4L 5] CALIFORNIA ST...ooiiviirieriesinsssssesssssessssssssssssssssssssssssssssssssnes | aeevens | 2FE | 511,575 | 106.007 530,035 500,000 511,044 (531) 03/25/200904/01/2021
13063A E8 3| CALIFORNIA ST.....iiiiireiinecinesissssinssssssssssssssssssssssssssssssnssssnnsss | anves 2FE| .. 267,443 | ... 106.997 267,493 250,000 265,874 (1,569) 02/25/2009]03/01/2017
13063B AF 9 CALIFORNIA ST.....oviivirriineeisnsiissssssssssssssssssssssssssssssssssssssssssssnnsss | avees 2FE| 272,230 | ... 106.523 266,308 250,000 271,716 (514) 10/09/200910/01/2017
13067 LA 7| CALIFORNIA ST ECONOMIC .....cvvoreerrrrieneeisneeissseesssssssssssessseess | e AFE| 521,370 | ... 107.061 535,305 500,000 521,024 (346) 10/30/2009(07/01/2018
130795 D6 1| CALIFORNIA STATEWIDE CMNT.....oovvorveinreinnneenneessseesssesssssinns | aeeee AFE| . 273,365 | ... 107.979 269,948 250,000 271,885 (1,480) 09/08/200904/01/2014
130795 RT 6| CALIFORNIA STATEWIDE CMNT......ovvvreienreenneeeneeesnnsessseessnnenns | ceeee AFE| ... 1,462,901 | ... 110.234] oo 1,488,159 | ..coooves 1,350,000 (16,944) 03/13/200807/01/2014
16007B KK 9] CHARLESTON CNTY SC ....oomrrireernreereeesnmeessneessneessssessssssssssssns | aveeens e | IFE | coieeevev.... 267,008 | ... 105.919 264,798 250,000 (5,090) 01/29/200806/01/2011
167484 MM 3] CHICAGO ILL...oeoooeeeeeeeeeeseeeeeeeeeeeeeeeeeeeeeseeeeseeeeseseesesseseeeeesseeesnnee | ceeeenn AFE] 217,386 | . 111.283 222 566 200,000 (3,413) 01/29/2008101/01/2013
167610 7K 4] CHICAGO ILL AFE| . 218,804 | ... 112.914 225,828 200,000 (3,020) 01/29/200801/01/2014
185328 HT 1| CLEARWATER FLAWTR & SWR......covvcerverrinnerenerernseeesseeessesesnns | ceveens e | AFE ] 221,294 | ... 111.370 222,740 200,000 (1,290) 05/15/2009112/01/2017
232760 YZ 5|CYPRESS-FAIRBANKS TEXIND.......cccommeeerrrerenernseenmsmesssessesesssnes | rneene | AFE] 284,061 | .. 112.440 297,966 265,000 (1,458) 03/03/2008 102/15/2019
232760 ZG 6|CYPRESS-FAIRBANKS TEXIND AFE| .o 1,165,770 | ... 112440 .ocvvvenneee 1,197,486 | ...coveeee 1,065,000 (3,407) 03/20/2008 |102/15/2028
235308 FC 2|DALLAS TEX INDPT SCH DIST. AFE| 165,969 | ... 110.050 165,075 150,000 (1,549) 01/23/2008102/15/2017
29270C QD 0)ENERGY NORTHWEST WASH ELECTRIC AFE| 327,978 | 109.823 329,469 300,000 (6,190) 01/28/200807/01/2012
29270C QF 5]|ENERGY NORTHWEST WASH ELECTRIC.... AFE| e 111,100 ] 114.382 114,382 100,000 (1,635) 01/29/200807/01/2014
349460 U5 2|FORT WORTH TEX INDPT SCHOOLS AFE| ....n....335,454 | ... 115.022 345,066 300,000 (4,766) 02/13/200802/15/2015
362848 GC 1| GAINESVILLE FLA UTILS SYS.....oomiiiinmieinneeennneisnesssnssessnsssssssessseees | crneees AFE| 282,143 | ... 114.222 285,555 250,000 (6,669) 01/28/200810/01/2012
373383 5A  2[ GEORGIA STATE .....coviiiireiecisseinssissssesessssssssssssssssssssssssssssssas | crnnees AFE| 339,156 | ... 117.245 351,735 300,000 (3,380) 01/18/2008|04/01/2018
392274 VL 7|GREATER ORLANDO AVIATION AUTHORITY......ccccommrremmrremmreermneeens [ e AFE|..........250,685 | ..... 106.233 265,583 250,000 (68) 03/20/2009110/01/2015
401784 WH  2{ GUILFORD CNTY NC.......cosvrermmrrermmrrermnreernnneesnessssnesessnsssssnessssnnssssnsssses | evneees | wo [ cvnneeconee [ AFE ] 293,028 | ... 115.887 289,718 250,000 (5,222) 01/13/2009]02/01/2016
414004 N9 8[HARRIS CNTY TEX ....covveerrreenrreernneerneeesseeessesssmnsesssnessssssssssnsssssssssns | evseeee | oo [ conneeonne [ AFE ] iiiieiinnnn.529,920 | ..oe 103.031 515,155 500,000 (560) 03/03/2008 |108/15/2035
414004 QX 2[HARRIS CNTY TEX....coivvermmreermmeremmererseeernseesssenssssssssssessssnssssssssssssssssns | evseeee | oo [ conseeconne [AFE | i, 544,280 | ... 111.675 558,375 500,000 (4,051) 03/03/2008 |108/15/2017
432325 GR 3| HILLSBOROUGH CNTY FLA ......cccooovrrmrrrermmrernmerennenesseessssnsssssseesnns | evseeee | oo [ evvseecrnee [ AFE [ . 350,833 | ... 98.304 344,064 350,000 09/14/200906/01/2019
432347 KE 1|HILLSBOROUGH CNTY FLA UTILITY ccoovvvvererrennnrerseerrseenirsseninseens | evneene | oo fvvveiinne [AFE ] . 221,800 | ..o 110.498 220,996 200,000 (4,724) 01/29/200808/01/2012
442403 CY 5[HOUSTON TEXINDPT SCH DISTRICT.......cvvverrvrrerneerersenremereessseessnns | evneeee | o [ vvvveinne [ AFE ] 1,099,420 | ... 115.022 ..1,150,220 ...1,000,000 (13,391) 03/11/2008102/15/2015
445042 5U 4|HUMBLE TEX INDPT SCH DISTRICT . 1,087,410 1,000,000 (19,806) 03/12/2008102/15/2012
447726 NE 6|HURON VALLEY MICH SCH DISTRICT.......cccormurvemmrrrermmnrenmennemeensnens | cvneene | o [ vveviinee [AFE ] 1,139,702 | ... 110.992 ..1,165,416 ...1,050,000 (16,901) 03/13/200805/01/2013
45188R EL  9]ILLINOIS DEV FIN AUTHORITY ......covsrrirmmrirmmriimmeiesnseesnnssssssssssssssnns | evvies o | eovvvinns | IFE | i 224,240 | ... 110.918 221,836 200,000 (1,886) 01/04/200801/01/2019
45200B GR 3| ILLINOIS FIN AUTHORITY.......cooeervrmrrermmrirsneissessssnssssnssssnsssssssssssnnses | evsnees | oo [ cvveevrnee [ AFE ] i 137,546 | ... 114.382 142,978 125,000 (1,846) 01/31/200807/01/2014
45470Y AE 1| INDIANA FIN AUTH HEALTH........cooovvrmmrrmmrermneesnneeesnessssssesssssssssnsess | evneeee | oo [ evnsevcrnee [ AFE | iiiii.209,834 | ... 105.571 211,142 200,000 (3,062) 08/15/200811/01/2011
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455285 QS 8| INDIANAPOLIS IND LOC | AFE] .. 154,590 | ..... 105.033 157,550 150,000 154,398 (1K) [T VITTIRTIRRIITN [RORR-X 0[0(( ] IR 4.340 3,750 09/23/2009101/01/2015
490580 CR 6|KENT HOSP FIN AUTH MICH AFE( .. 261433 | ..... 107.614 269,035 250,000 261,246 (98) 5.220 ...6,340 03/28/2008|01/15/2047
49151E JQ 7|KENTUCKY ST PPT AFE| .. 217,152 | ..... 109.609 219,218 200,000 211,979 (2,665) | cvvovvvererererrirrnnnes | eervnnriinneiinnniinnns | 000008375 e 3.770 4479 01/04/200802/01/2014
49474E K8 5[KING CNTY WASH AFE| .. 277,640 | ..... 113.618 284,045 250,000 269,289 (4,480) 2.940 6,250 01/29/2008101/01/2014
513174 PE 6|LAMAR TEX CONS INDPT SCH DIST AFE| .. 221,164 | ..... 112.510 225,020 200,000 218,166 (1,637) 3.810 3,778 01/18/200802/15/2019
52463T CD 7|LEFT HAND WTR DIST COLO......ccemeeermeeerneeesneeesneeesseeesssessseeesns .. |1FE].. 335,187 | ..... 112.548 337,644 300,000 325,245 (5,337) 2.930 1917 02/06/2008 |105/15/2014
537292 GT 5|LITTLE MIAMI OHIO LOC SCHOOLS .| 1FE].. 1,135,620 | ..... ERE RG] — 1,181,680 | ..coooreeeer 1,000,000 |...cooeeeen. 1,128,139 (4,338) 4,375 03/19/2008|12/01/2028
544552 UV 2[LOS ANGELESCA ... AFE( .. 158,273 | ..... 109.855 164,783 150,000 158,045 (228) 3,281 06/26/200908/01/2022
546398 B5 6|LOUISIANA PUB FACS AUTH . | 1FE].. .205,000 | ..... 103.280 211,724 205,000 205,000 3,958 07/31/2009107/01/2018
567031 RE 1|MARICOPACNTY ARIZ SCH | AFE] .. .1,100,930 | ..... 111.519] oo 1,115,190 | oo 1,000,000 |....cooeeeen. 1,068,378 (18,292) 2.930|JJ....... 25,000 03/07/200807/01/2013
574192 C4 O0|MARYLAND STATE AFE( .. .336,288 | ..... 115.996 347,988 300,000 328,402 (4,062) A48T 01/08/2008103/15/2016
57582N 7S 8| MASSACHUSETTS ST AFE] 310,686 | ... 116.307 314,029 270,000 307,676 (1,598) 01/23/2008 108/01/2026
57582N T8 8|MASSACHUSETTS ST AFE] 338,430 | ... 116.535 349,605 300,000 335,294 (1,670) 01/24/200803/01/2025
57604P JK 1|MASSACHUSETTS ST WTR POLL AFE|.n.....541,665 | ... 111.321 556,605 500,000 535,699 (3,383) 03/03/2008 108/01/2018
57604P NU 4|MASSACHUSETTS ST WTR POLL AFE| 1,123,610 | ... 116.068] ............. 1,160,680 | ............. 1,000,000 |............. 1,091,191 (18,247) 03/10/2008 108/01/2014
59334D EL 4|MIAMI-DADE CNTY FLAWTR e | IFE]..............358,245 | ... 109.149 360,192 330,000 355,255 (2,049) 07/11/200810/01/2019
59465H KD 7] MICHIGAN ST HOSP FIN AUTH | AFE ] 205,118 | ... 114.287 228 574 200,000 204,535 (517) 10/29/2008{12/01/2016
594698 DQ 2|MICHIGAN ST STRATEGIC FD AFE| e 743,050 | ... 111.821 782,747 700,000 734,013 (5,118) 03/05/200810/15/2015
604128 5V 6| MINNESOTA ST. AFE | 334137 | o 113.538 340,614 300,000 322,881 (5,997) 01/24/200808/01/2013
604129 EE 2| MINNESOTA ST. AFE|..............556,680 | ..... 115.964 579,820 500,000 544,078 (7,089) 03/07/200808/01/2015
604129 FH 4[MICHIGAN STATE AFE| 291,078 | ... 116.175 302,055 260,000 284,671 (3,294) 01/04/2008108/01/2016
60636W DN 2| MISSOURI ST HWYS & TRANS . AFE| ............. 1,088,460 | ..... 108.949] ....ccvvvneee 1,089,490 | ..ccorvener 1,000,000 |...cooeeeen. 1,079,670 (4,988) 03/10/2008102/01/2022
65486M AC  1[NJBPPTYS LEASE REV.......ccocommirimrrmerrinenrinneesisessinssssssssssssssssses | coneees | e | IFE ] ..eeeev........806,858 | ..... 113.462 850,965 750,000 790,151 (9,402) 03/06/2008 |12/01/2013
658196 N9 7[NORTH CAROLINA ST | .2FE | 257,500 | ... 110.480 276,200 250,000 256,243 (887) 07/18/200801/01/2016
681712 JT 3| OMAHA NEB AFE|...............286,375 | ..... 111.165 277,913 250,000 268,596 (9,359) 01/28/200812/01/2011
745145 LM 2|PUERTO RICO COMWLTH AFE| ....n.......507,450 | ... 100.042 510,214 510,000 508,151 97 11/14/200107/01/2023
74514L QD 2|PUERTO RICO COMWLTH 2FE| ... 284,630 | ..... 116.773 291,933 250,000 283,261 (723) 01/18/200807/01/2035
745160 PV 7|PUERTO RICO COMWLTH AFE| ................534,560 | ..... 109.359 546,795 500,000 526,943 (4,313) 03/07/200807/01/2015
745235 TC 5|PUERTO RICO PUBBLDGS AUT.. 2FE|..............488,100 | ..... 106.338 531,690 500,000 489,891 1,791 04/07/2009]07/01/2013
745235 ZY 0|PUERTO RICO PUB BLDFGS AUTH REV GTD e | 2FE | oo 212,738 | . 102.548 205,096 200,000 210,499 (1,157) 01/04/200807/01/2017
745268 L8 3|PUERTORICO ELEC PWR AUTH | AFE ] 437,000 | ... 102.219 408,876 400,000 417,215 (4,504) 04/06/2005107/01/2013
74529) HE 8|PUERTO RICO SALES TAX FIN AFE| 514,030 | ... 106.900 534,500 500,000 513,664 (366) 06/11/200908/01/2022
771537 SM 0| ROCHESTER MICH CMNTY SCH o | IFE ] .........1,075,830 | ... 108.833] ..cvvvvvneee 1,088,330 | ..cooeeer 1,000,000 |...cooeeeen. 1,044,269 (18,051) 03/18/200805/01/2012
837152 DV 6|SOUTH CAROLINA TRANSN INFRASTRUCTURE | AFE] 215,958 | .. 107.945 215,890 200,000 213,218 (1,414) 01/07/200810/01/2017
888805 AG 3| TOBACCO SETTLEMENT AUTH | FE (460) 01/28/2008106/01/2035
896029 N9 2[TRIBOROUGH BRDG & TUNL AFE (3,179) 03/03/200801/01/2017
89602N BB 9| TRIBOROUGH BRDG & TUNL AFE (3,108) 07/09/2008 |11/15/2020
89657P BV 4| TRINITY RIVER AUTH TEX 1FE (1,162) 03/03/2008102/01/2016
914720 RL 3| UNIVERSITY N C SYS POOL 1FE (7,241) 03/14/200810/01/2018
927734 SC 8| VIRGINIA BEACH VA FE (22,300) 03/19/200810/01/2011
93975W CW 3| WASHINGTON ST ECONOMIC DEV . - FE . (3,126) 01/31/200806/01/2014
982671 PG 8[WYANDOTTE CNTY/KANS CITY....oiiiiiiirieinnieissresssssesssssesssssssssesns | oneees - AFE] . 1,104,640 | ..... 111.110] ............1,111,100 |. ...1,000,000 | ..coovveennns 1,085,004 (11,280) 20,833 50,000 103/07/2008 |08/01/2016
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations; [ 37,586,034 | .. XXX....... o 38,410,806 | ...........34,720,000 36,960,707 0] s (350,422) 0 0 XXX XXX ] s 598,551 | ........ 1,602,838 | ..... XXX | e XXX.....
U.S. Special Revenue & Special A nent Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
3128H6 MY 7]|FHLMC AFE| ..........3,631,486 | ..... 104.136 3,716,085 3,568,480 3,607,452 (13,258) [ .oovvevneeereeeereeeeens [ vveeerneeessseeisncens | eeeeen4.500] ... 4.020 [ MON.. | ............. 13,382 | coooneees 160,582 {06/30/200308/01/2018
3128K7 U5 5|FHLMC AFE|......... 11,220,725 | ..... 102.739 12,061,469 |...........11,739,846 |. 11,326,754 | oo | e 105,756 586,992 [11/04/2005[09/01/2035
3128KG FP 8|FHLMC AFE| 1,991,249 | 109.097 ...ovvvr 2,113,771 | ..1,937,513 |. ...1,976,211 (3,983) | cvvvneevrererrererininnns [ e | e 7.000 <......8.090 |MON.. | ............. 11,302 | ..o 135,626 {11/30/200611/01/2036
3128KK XU 8|FHLMC AFE| . 2,261,631 | ... 106.312 2,385,018 2,243,403 2,255,329 (7,009) | cooovvvererereerrnnenns [ e | 0000008.000 [ 0. 5670 MONL. | v 11,217 | 134,604 (02/08/2007101/01/2037
3128LB AZ 1|FHLMC AFE| ............8,550,383 | ..... 107.135 8,598,841 8,026,174 8,487,925 (84,499) ...260,851 [05/29/2009|05/01/2038
3128M4 CP 6|FHLMC AFE| .......8,971,968 | ..... 104.947 9,621,861 9,168,225 9,009,306 65,376 | ..oovevrvverriverriienins | eovvenniiisnsiissiiiisens | 000005500 ........6.180|MON.. | ............ 42,021 | ........... 504,252 |05/24/2007 |12/01/2036
3128MM CK 7]|FHLMC 1FE|...........12,008,280 | ..... 105.137 .12,590,755 11,975,534 11,991,448 (9,985) | ..oovvvvvrerviienriiennes | weveneiiisnsiiissniiisnns | 00000.5.000] .......4.850 |MON.. | ............49,898 | ........... 598,777 108/24/2005 (09/01/2020
3128P7 BH 5|FHLMC AFE| ...........4,672,435 | ..... 107.238] ............4,946,484 | . ..4,612,615 |. ...4,652,205 (16,348) 12/12/2005(12/01/2025
3128P7 CB 7|FHLMC AFE| ............5,205,230 | ..... 107.915 5,467,752 5,066,688 5,164,303 (35,285) 02/28/2006 102/01/2026
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3128PE 4N 5|FNMA ...2,626,633 2,659,429 (7,876) [ oo [ vrrrneineiieniinnins | eereenns8.500 | oo 5.800 | MON. ...170,731 | 10/17/2006 | 10/01/2021
31294K M4 4[FHLMC 2,967,826 3,036,169 4500 [ MON.. 163,230 |01/22/2003| 01/01/2018
31296S M3 7|FHLMC 1,877,032 1,902,739 4.950 | MON.. 103,237 | 01/30/2004 | 01/01/2034
31297C HD 5|FHLMC 9,585,234 9,564,687 5.000 479,200 |12/15/2004 | 07/01/2034
31297S R6 4|FHLMC ....5,922,560 5,784,236 5.760 10/14/2005 08/01/2030
312970 3C 2|FHLMC 663,713 | oo 682,567 | ..coererevrereieee | evreeieeend (BTN | e | v [ e, 6,500 5.190 05/31/2005 | 05/01/2035
31298N UG 8|FHLMC ..63,784 65,368 | ..oovvveerrererrrienns | ceeerrireneeen(516) | oo | e | e 7.500 6.580 08/21/2001 | 05/01/2031
31387C XK 2|FNMA 176,646 178,323 | oo | v 83) [ [ | e 7.000] e 6.540 06/22/2001] 04/01/2031
31389K WT 4|FNMA ...794,429 5.220 09/03/2002 | 02/01/2017
31390G A5 6|FNMA 5.230 09/20/2002 | 05/01/2017
31402R DD 8| FNMA.......oiiinrrrrnenerrnnnrnnessissssssssssssssssssssssssssssssssssssssssssssssssnnss | avveens [ | covvenn2 | AFE | i 7,582,202 | ......105.041] .............8,063,374 | ............7,676,358 | ............7,584,051 | .ooooovvervvrrvcrinne | v 17,613 | s | e | o000 5500 e 5.850 01/17/2007 | 05/01/2035
314038 W5 1|FNMA 12/09/2003 | 11/01/2033
31404N GC 4|FNMA 5,471,625 08/24/2005 | 05/01/2019
314058 EF 7|FNMA 7,176,935 09/29/2006 | 08/01/2035
31406B MW 7| FNMA 1,499,039 01/11/2005|01/01/2035
31406D E7 7|FNMA 6,763,543 02/25/2005 | 12/01/2034
31406V DP 8|FNMA 2,369,280 05/31/2005 | 05/01/2035
31406W 2M 5[ FNMA 3,455,845 06/30/2005 | 06/01/2035
31409X PU 7|FNMA 3,994,514 07/31/2006 | 02/01/2036
31410D 5Y 2|FNMA 4,945,015 08/10/2006 | 08/01/2036
31410P A8 6|FNMA . 2,160,109 2,143,061 10/10/2006 | 08/01/2036
31410U YW B8] FHLMC......ocieecereieseesesisssessssssssesssssssssssssssssssssssssssssssssssnness | avnve [ oo | evneeens 2| AFE | v 4,056,416 4,048,698 11/30/2006 | 09/01/2036
31411C KH 3|FNMA ,224,596 1,211,656 12/08/2006 | 11/01/2036
31411K R4 7[FNMA 574,776 6,563,600 01/31/2007 [ 01/01/2037
31411IN 5C 7| FNMA 041,023 5,025,267 02/08/2007 | 02/01/2037
31411W AU 1[FNMA 3,538,863 3,527,597 03/30/2007 | 04/01/2037
31412A U9 3| FNMA 6,376,216 6,325,668 10/09/2007 | 07/01/2037
31412E 5Y 8|FNMA 2,346,790 2,316,263 08/30/2007 | 08/01/2037
31412G_XD 8| FNMA 4,596,056 . 4,556,274 08/28/2007 { 07/01/2037
2699999. U.S. Special Revenue - Single Class Mtg.-Backed/Asset-Backed SeCUrities. ..o | v 166,187,174 | .. XXX | v 174,776,031 | ........ 165,857,651 | ......... 165,875,704 | ..o 0 s 0 0 | XXX | XXX [ XXX ... 1,166,088 | .......9,116,007 | ..... XXX | e XXX.....
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
17305E CU 7| CITIBANK CREDIT CARD ISSUANCE TRUST . AFE| .............9,984,700 |.....103.036] ........... 10,303,684 9,993,041 2,034 10/20/2005 | 10/20/2012
36242D NA 7| GSAA TRUST 1FE ...82,380 84,127 (22) 11/04/2004 | 08/25/2034
575800 AE 7[MASS RRB TRUST 2005-1 . 5,333,356 5,046,882 503 07/14/2008 | 03/15/2015
2799999. U.S. Special Revenue - Defined Multi-Class Residential Mtg.-Backed Securities.................... ..15,719,420 | . . 15,134,128 | ........... 15,124,050 0 2,515 0 .. XXX...... | .. XXX....[ XXX...] ..........159,462 | ...........700,750 | ..... XXX..... | ..... XXX.....
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............coovevevesieciesesesiesessesessesssseens | eeneenn 218,887,833 o XXXooooos | v 228,906,257 | ......... 215,711,779 | ......... 217,960,461 [ .ooooovevveieeee0 ] (317,154) 0 .. XXX [ XXX [ XXX el 1,924,101 f L. 11,419,505 ) . XXX..... | ..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R AF 9|AT&TINC .| .1FE ....1,066,880 ....1,000,000 1,012,636 (3,799) 01/29/2008 | 01/15/2013
00209A AG 1|AT&T WIRELESS SVCS INC .| 1FE ...4,237,238 4,009,102 [ .oovvervvrernireree | e (102,371) 07/29/2005| 05/01/2012
010392 ER 5|ALABAMA PWR CO .| .1FE ...1,031,620 | .............1,000,000 | .......... 998,461 212 01/11/2006 | 01/15/2016
010392 ET 1|ALABAMA PWR CO FE 1,036,990 | .............1,000,000 | ................ 999,928 63 02/01/2006 | 02/01/2011
02580E CC 5[ AMERICAN EXPRESS BK.........onmvruimrrimerirneeisseessseesssessssssssssssssns 2FE 3,112,584 2,993,977 599 09/10/2007 | 09/13/2017
02581F YH 6]|AMERICAN EXPRESS 2FE 1,069,429 999,260 239 10/10/2007 | 10/17/2012
0258M0 BY 4] AMERICAN EXPRESS CR CORP 2FE 1,032,000 11/29/2005 | 12/02/2010
026874 AT 4|AMERICAN INTL GROUP INC 2FE ..923,710 03/31/2005 | 05/15/2013
026874 AV 9| AMERICAN INTL GROUP INC .| .2FE 01/30/2008 | 10/01/2010
03040W AB 1|AMERICAN WTR CAP CORP .| .2FE 12/03/2009| 10/15/2017
035229 CP 6|ANHEUSER BUSCH COS INC 2FE 08/21/2007 [ 01/15/2013
037735 CH 8|APPALACHIAN PWR CO 2FE 08/14/2007 | 08/15/2012
060505 DA 9| BANK OF AMERICA CORPORATION........covuerrreerreerneeersneesseeessneeens [ oneeee .| .1FE 12/15/2004 | 03/15/2017
06051G DY 2|BANK AMER FDG CORP .| .1FE 05/08/2009 | 05/15/2014
06051G DZ 9|BANK AMER FDG CORP AFE 05/28/2009 | 06/01/2019
06406H BB 4|BANKNEW YORK MTN BK AFE 08/22/2007 | 03/23/2012
073902 RU 4|BEAR STEARNS COS INC .|.1FE 2,042,966 (3,925) 06/18/2008 | 02/01/2018
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079860 AG 7|BELLSOUTH CORP .| AFE]......2,002,315 | ... 107.099 2,141,980 2,000,000 2,001,331 (246) 04/19/2005]09/15/2014
097014 AH 7|BOEING CAP CORP. AFE| 2,441,498 | ... 108.900 2,450,250 2,250,000 2,329,496 (23,878) 11/04/2004 {01/15/2013
10138M AG 0|BOTTLING GROUP LLC AFE . 1,997,100 | ... 108.184 2,163,680 2,000,000 1,998,011 260 03/27/2006 |104/01/2016
111021 AD 3|BRITISH TELECOMMUNICATION 2FE| . 1,176,480 | ... 107.132 ..1,071,320 ...1,000,000 ...1,033,098 (33,165) 04/19/2005]12/15/2010
115885 AE 5|BROWNING FERRIS INDS 2FE|.. . ,187,336 1,000,000 ..1,218,172 (1,338) 11/19/2009 05/01/2021
12626P AJ 2|CRHAMERINC | .2FE ] 999,630 | ... 113.500] .. ...1,135,000 |. ...1,000,000 999,637 7 07/16/200807/15/2018
126650 AV 2| CVS CORP. | .2FE ] 982,190 | ... 105.941 ] coovvvennee 1,059,410 | .covees 1,000,000 989,663 1,898 09/27/2005]09/15/2014
126650 BH 2]|CVS CAREMARK 2FE|............ 1,913,840 | ..... 105.541 2,110,820 2,000,000 1,930,548 7,138 07/30/2007 |106/01/2017
15189W AC 4|CENTERPOINT ENERGY RES CO | 2FE ] . 498,290 | ... 103.323 516,615 500,000 498,589 136 10/18/2007 11/01/2017
15189Y AB 2| CENTERPOINT ENER RESOURCES | 2FE | 2,232,770 | ... 112.637 2,252,740 2,000,000 2,128,802 (35,333) 02/14/200804/01/2013
152000 AD 9| CENTERPOINT ENERGY TRANS AFE| .........9,642,578 | ... 108.546 .10,854,600 .10,000,000 9,701,903 25,948 08/20/2007 |108/01/2019
172967 EH 0] CITIGROUP INC AFE( . ..1,999,240 | ............2,000,000 |......cc.c... 1,994,211 583 08/08/2007 |108/15/2017
172967 EL 1]|CITIGROUP INC AFE( .. ,035,500 998,895 358 10/10/2007 {10/17/2012
172967 ES 6| CITIGROUP INC AFE| .. . ...1,005,410 879,455 9,731 10/29/2008 {05/15/2018
172967 EU 1| CITIGROUP INC AFE| .............3,584,108 | ..... 106.519 3,994,463 3,610,759 26,614 02/27/2009108/19/2013
189054 AP 4|CLOROXCO | 2FE ] . 499,320 | ... 107.516 537,580 499,603 128 10/03/2007 {10/15/2012
189054 AQ 2|CLOROXCO .| .2FE | .. 499,020 | ... 106.895 534,475 499,350 185 02/27/200803/01/2013
189054 AR 0]|CLOROX CO 2FE| 499,150 | ... 98.864 494,321 499,168 18 11/04/2009{11/01/2015
191216 AM 2| COCA COLA CO AFE| 2,972,310 | ... 104.167 3,125,010 2,974,142 1,832 03/03/200903/15/2019
191219 BT 0] COCA COLA ENTERPRISES INC AFE| 998,970 | ... 115.960 ...1,159,600 ...1,000,000 999,043 73 10/29/2008 {03/03/2014
20029P AN 9| COMCAST CABLE COMMUNICATION 2FE|...........2,768,975 | ..... 112.370 2,809,250 2,500,000 2,629,934 (33,317) 02/08/2007 |06/15/2013
20030N AU 5] COMCAST CORP 2FE|............ 1,995,180 | ..... 109.422 2,188,440 2,000,000 1,995,838 397 08/20/2007 |11/15/2017
202917 AA 8| COMMERZBANK AG PRIV PLACE........cccommmrrnnrrinnsriinnns | e | AFE] 1,097,404 | 85.357 | vvvvrrnenne 938,927 | .covvens 1,100,000 |....cooeeven. 1,098,065 232 11/16/2006 | 12/15/2016
20825C AE 4] CONOCOPHILLIPS........cocooervieerisessisessisssssissssssssssssssssssssssssssssssses | cvvvens | AFE] 2,984,670 | ... 107.154 3,214,620 3,000,000 2,993,730 2,054 03/21/2005]10/15/2012
209111 EE 9| CONSOLIDATED EDISONCONY........ AFE| ....2,245,950 | ... 105.316 2,369,610 2,250,000 2,248,127 407 02/09/2004 102/01/2014
210518 CR 5| CONSUMERS ENERGY CO 2FE|.. 500,000 499,686 26 09/08/2008103/15/2019
22160K AC 9|COSTCO WHSL CORP AFE| .. 1,000,000 998,822 130 02/13/2007103/15/2017
22237L PA 4| COUNTRYWIDE HOME LOANS AFE| . ...1,500,000 | ...coeveneee 1,478,321 16,730 03/30/2005]03/22/2011
22238H GQ 7|COUNTRYWIDE FINL CORP AFE| .. 500,000 499,496 188 06/04/2007 |06/07/2012
22541H CC 4| CREDIT SUISSENY.......... | AFE] .. . 1,000,000 997,180 262 02/13/200802/15/2018
22546Q AA 5| CREDIT SUISSE NEW YORK .| 1FE ] ............2,004,070 | ..... 108.520 2,170,402 2,000,000 2,003,581 (489) 04/28/2009105/01/2014
233835 AT 4|DAIMLER CHRYSLER NORTH AMER 2FE|............5,820,650 | ..... 108.714 5,979,270 5,500,000 5,689,959 (85,801) 06/10/200801/15/2012
24422E QJ 1|DEERE JOHN CAP CORP MTNS. | AFE] 999,750 | .. 106.866 | ......vcvnn. 1,068,660 | ............. 1,000,000 999,847 69 08/22/2007101/17/2012
25156P AB 9| DEUTSCHE TELEKOM INTL .| .2FE | ... 598,445 | ... 103.343 516,715 500,000 508,621 (18,387) 08/30/2004 |106/15/2010
25156P AF 0|DEUTSCHE TELEKOM INT 2FE|...........1,018,070 | ..... 106.151 | oovevverneee 1,061,510 | .ccoverens 1,000,000 |...cooeeeen. 1,008,736 (2,193) 04/19/2005107/22/2013
254687 AV 8| WALT DISNEY CO AFE| 2,758,910 | ... 107.665 2,960,788 2,750,000 2,755,803 (1,839) 02/20/2008 |12/01/2012
25468P BX 3|WALT DISNEY CO AFE( .............1,050,800 | ..... 109.231 1,092,310 1,000,000 1,023,486 (9,994) 02/08/2007103/01/2012
25746U AM 1] DOMINION RESOURCES INC 2FE|...........1,754,538 | ..... 105.127 ,839,723 ,750,000 ..1,751,107 (323) 02/05/2007 |103/15/2013
25746U AU 3| DOMINION RESOURCES INC 2FE|............... 998,910 | ..... 102.934 ...1,029,340 ...1,000,000 999,791 209 06/15/2005]12/15/2010
263534 BS 7|E.l.DUPONT DE NEMOURS ......o.coommiimmmriimmniineeineeisseessssessesesnns AFE] 498,910 | 107.093 535,465 500,000 499,303 207 11/28/2007 {01/15/2013
264399 EM 4|DUKE ENERGY CORP .| 1FE].............1,023,880 | ..... 109.042] ..o 1,090,420 | ..o 1,000,000 |............. 1,014,682 (2,155) 04/20/2005]10/01/2015
26439X AB 9| DUKE ENERGY FIELD SVCS LLC 2FE|............3,810,600 | ..... 103.962 3,638,670 3,500,000 3,553,775 (82,615) 03/28/2007 |108/16/2010
26441Y AL 1|DUKE REALTY LP 2FE| . 997,150 | ... 102378 oeverneene 1,023,780 | ..cooeoneves 1,000,000 998,986 581 08/17/2006 |08/15/2011
26441Y AQ O0|DUKE RLTY LTD PARTNERSHIP 2FE| . 498,200 | ... 96.500 482,500 500,000 498,459 142 09/06/2007|101/15/2018
278865 AH 3|ECOLAB INC AFE| 998,050 | ... 105.521 ] ovvvvvrneee 1,055,210 | .cooveeees 1,000,000 998,523 248 02/05/2008102/15/2015
293791 AU 3|ENTERPRISE PRODS OPER LP 2FE|...........3,546,420 | ..... 101.362 3,649,032 3,600,000 3,593,992 13,916 03/27/2007|106/01/2010
29379V AA 1| ENTERPRISE PRODS OPERLLC........coccvumrreimeeriereiserneseeresesssssnnes | o .| .2FE].............1,999,060 | ..... 107.652 2,153,040 2,000,000 1,999,280 7 08/27/2007 |109/15/2017
30161M AD 5[EXELON GENERATION COLLC .| .2FE | ...c......2,947,620 | ..... 105.569 3,167,070 3,000,000 2,963,507 7,734 07/30/2007|101/15/2014
30161M AE 3|EXELON GENERATION COLLC 2FE| .. 498,780 | ... 107.194 535,970 500,000 498,997 98 09/25/2007 |10/01/2017
30161N AB 7] EXELON CORP......ccvurrirrierrinseissriissssisessissssessssessssssssssssssns | vevvens .| .2FE ] .............1,948,060 | ..... 101.652 2,033,040 2,000,000 1,990,865 19,304 09/13/2007 |106/15/2010
31359M NU 3|FEDERAL NATL MTG ASSN LS... .| 1FE].............5,802,785 | ..... 106.713 ...6,135,998 5,750,000 5,766,467 (5,820) 08/29/200208/01/2012
341099 CG 2| FLORIDA POWER AND CORP ......coommirimmrienniernssissssissssssssssssneses | cvenees AFE| ... 1,495,965 | ..... 110.500 ..1,657,500 | ..oovvvonnee 1,500,000 |............. 1,496,688 332 09/13/2007 |109/15/2017
369604 AY 9| GENERAL ELEC CO......ovvvvvrriiierrieeeinesessnesessssssssssssssssssssssssssssnns | connees AFE| .............5,064,900 | ..... 105.796 5,289,800 5,000,000 5,030,172 (8,880) 09/26/2005]02/01/2013
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369604 BC 6| GENERAL ELEC CO veevveenee | AFE ] i 991,950 | ... 102.186 | ..ovvvvreee 1,021,860 | ..coovvneer 1,000,000 993,287 664 . 52,500 {11/29/2007 |12/06/2017
36962G 3H 5| GENERAL ELEC CAP CORP MTN AFE| ............5,142,735 | ..... 103.023 5,666,265 5,500,000 5,166,268 22,902 04/14/2009109/15/2017
36962G 3U 6| GENERAL ELEC CAP CORP AFE| ..........2,248,763 | ..... 102.474 2,305,665 2,250,000 2,249,044 88 06/04/2008 105/01/2018
370334 BB 9| GENERAL MLS INC 2FE| 997,750 | ... 108.145] .ovvvennee 1,081,450 | .ooooes 1,000,000 998,249 194 01/17/2007 |102/15/2017
370334 BE 3| GENERAL MLSINC . 2FE| . 499,210 | ... 108.788 543,940 500,000 499,551 159 08/24/2007109/10/2012
37247D AE 6| GENWORTH FINANCIAL INC .....coorrerrreenreenneeessneeessneesssenessesssnnes | ceeeens e | 2FE | i 872,144 | L 95.639] ..ovvverne 1,673,683 | ..cooorees 1,750,000 771,781 99,637 06/09/2004 |06/15/2014
37247D AJ 5| GENWORTH FINL INC LS..|..] e | 2FE| .. 527,873 | ovrveerereenneeenanee | ceveereens 105,563 02/12/2008106/15/2012
373334 GA 3| GEORGIAPWR CO LS... AFE( .. . . WA . 998,582 198 11/30/2005{12/15/2015
38141G EA 8| GOLDMAN SACHS GROUP INC.......coovvemerermerernereiseesssssesssssssssssnns | wvnns | | IFE ... 3,498,080 | ..... 105.075 3,677,625 3,500,000 3,496,350 572 02/12/2007101/15/2015
38143U AB 7| GOLDMAN SACHS GROUP INC........cosevvirrrinrrirserriesriesnissersseenes | veveens o] | AFE ] 1,519,575 | 105.786 | ..ovvvvvveee 1,586,790 | ..ccvvvnes 1,500,000 |....cooeeven. 1,510,043 (2,194) 03/07/2005]01/15/2014
38144L AB 6| GOLDMAN SACHS GROUP INC.......ccommmrvirrrimeriieesiesssnessisssseees AFE| .............3,059,865 | ..... 107.241 3,217,230 3,000,000 3,050,347 (5,136) 02/08/2008109/01/2017
402740 AA 2| GULFSTREAM NAT GAS SYS LLC 2FE|............2,050,462 | ..... 104.622 2,144,751 2,050,000 2,050,278 (40) 02/05/2007|11/01/2015
428236 AM 5|HEWLETT PACKARD CO AFE| 1,929,060 | ... 106.636 2,132,720 2,000,000 1,943,503 6,178 07/30/2007103/01/2017
428236 AQ 6|HEWLETT PACKARD CO 1FE| .............1,000,650 | ..... 106.016 | ..oovvvveee 1,060,160 | ............ 1,000,000 |............. 1,000,426 (123) 02/26/200803/01/2013
437076 AN 2[HOME DEPOT INC 2FE|...........4,994,640 | ..... 103.768 5,188,400 5,000,000 4,998,597 1,135 12/12/2006 {03/01/2011
441812 KA 1[HOUSEHOLD FIN CORP.........ccoooemrrermreerneeenneeesneeessssssssesssssessessenns .| 1FE].............3,186,670 | ..... 109.500 3,285,000 3,000,000 3,071,979 (22,311) 05/12/2004 |11/27/2012
441812 KD 5[HOUSEHOLD FIN CORP.........coocemrrerreeerneeerneessneeesseessesessssssessesesens .| AFE].............1,468,020 | ..... 104.124 | ..ceeeneee 1,561,860 |.....c....c.. 1,500,000 |....ccceeee.. 1,484,267 3,394 04/07/2005]07/15/2013
459056 8Y 6|INTERNATIONAL BK FOR RECO.........cccoimmreereerneeereeeeseeeseneeeseneeens AFE| 2,995,560 | ... 108.094 3,242,820 3,000,000 2,995,560 03/22/2006 |104/01/2016
459056 JT 5[INTERNATIONAL BK FOR RECO.........ccocmmreereereeereeesseeesseesseneeens AFE| . ...1,000,000 ..1,288,930 03/01/2006 |10/15/2016
459200 GJ 4|INTERNATIONAL BUSINESS MA AFE| . ..1,000,000 ..1,031,904 (3,294) 02/21/200809/14/2017
465685 AF 2|ITC HLDGS CORP. 2FE|.. 500,000 496,693 18 12/08/2009{01/15/2020
46625H CE 8]|JPMORGAN & CHASE & CO AFE| . 2,000,000 1,977,934 3,660 03/03/2005]03/01/2015
46625H GT 1]JP MORGAN CHASE & CO | AFE] .. 1,000,000 999,493 167 09/24/2007 |10/01/2012
46625H GY 0]JP MORGAN CHASE & CO | AFE] .. 8,250,000 8,484,839 (20,911) 01/21/2009101/15/2018
46625H HL 7|JPMORGAN CHASE & CO AFE| . 2,000,000 1,994,308 448 06/16/200904/23/2019
46625H HN 3| JPMORGAN CHASE & CO AFE| .. 1,000,000 998,187 247 05/13/2009106/01/2014
487836 AZ 1|KELLOGG CO 2FE|.. 500,000 499,892 33 11/28/2007 {12/03/2012
487836 BA 5|KELLOGG CO 2FE|.. 1,000,000 998,765 355 03/03/2008 103/06/2013
487836 BB 3|KELLOGG CO 2FE|.. 500,000 498,774 94 05/18/200905/30/2016
487836 BC 1|KELLOGG CO .| .2FE | .. 1,000,000 996,552 32 11/16/2009{11/15/2019
494368 BB 8|KIMBERLY CLARK CORP | AFE] .. 1,500,000 |...cooneeene 1,496,319 371 07/25/2007108/01/2017
50075N AB 0] KRAFT FOODS INC 2FE|.. 3,000,000 3,001,488 (754) 09/17/2007 |11/01/2011
50075N AQ 7]|KRAFT FOODS INC .| .2FE | .. 500,000 499,093 258 08/08/2007102/11/2013
501044 CG 4|KROGER CO 2FE|.. 500,000 497,714 226 08/08/2007 |08/15/2017
501044 CH 2[KROGERCO 1,000,000 997,783 155 01/09/2008101/15/2020
534187 AP 4[LINCOLN NATL CORP IND 2,305,000 2,282,073 4,882 02/05/2007 |102/15/2014
534187 AV 1[LINCOLN NATL CORP IND 1,000,000 998,807 405 08/22/2007 |108/27/2012
539830 AT 6|LOCKHEED MARTIN CORP. ,000,000 991,017 87 11/13/2009{11/15/2019
55263E CH 6|MBNA CORP SR MTN ,750,000 | ..ooovveneee 1,783,100 (9,361) 05/11/2004103/01/2013
574599 BC 9|MASCO CORP ...1,000,000 919,260 (77,611) 490 06/07/2005]06/15/2015
58013M EE 0|MCDONALDS CORP MED TERM....... 2,000,000 1,999,867 13 02/26/200803/01/2018
58013M EG 5[MCDONALDS CORP MED TERM....... 500,000 499,163 83 10/15/2007 {10/15/2017
580645 AD 1|MCGRAW HILL COS INC 2,000,000 2,009,097 (2,902) 02/11/200811/15/2012
585515 AD 1|MELLON FDG CORP 1,000,000 969,772 5,190 09/26/2007 |12/01/2014
589331 AN 7[MERCK & CO INC ...1,000,000 993,952 262 06/22/200906/30/2019
59018Y J3 6|MERRILL LYNCH CO INC MTN 2,500,000 2,508,198 (2,825) 10/24/2007 {08/15/2012
59018Y SU 6|MERRILL LYNCH & CO INC e | . , . , 1,000,000 971,323 6,053 05/13/2004 102/03/2014
59018Y UW 9| MERRILL LYNCH CO INC MTN.....coorirrvrnrrrimrrinerinserssseesssesssssssenns | v e | . .2, . 3,000,000 2,980,895 3,233 04/19/2005]01/15/2015
59562V AT 4| MIDAMERICAN ENERGY HLDGS ol 3,000,000 2,995,333 431 03/25/200804/01/2018
615322 BC 7[MONUMENTAL GLOBAL FDG Il PRIV PLACE........cccoommerrmmmrrrnes [ v o 3,950,000 3,949,876 73 02/05/2007 |07/14/2011
617446 6Q 7|MORGAN STANLEY 1,000,000 848,721 11,858 10/29/2008 {04/01/2018
617446 HR 3| MORGAN STANELEY . 3,750,000 3,806,730 (16,307) 12/27/2007 {03/01/2013
617446 V8 9| MORGAN STANLEY ......covooimrrermreernrsesnssesnseessssssnsssssnssssssssssnssssness | consees . - 1,500,000 | ...ccoovnee. 1,499,949 17 08/28/2007108/31/2012
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61748A AE 6| MORGAN STANLEY .| 1FE 2,262,938 2,202,031 9,812 | oo | e |8 750 | 5310 02/05/2007 | 04/01/2014
629568 AQ 9|NABORS INDS INC 2FE 519,670 32 6.160 02/14/2008 | 02/15/2018
634902 LM O|NATL CITY BK CLEVE SR MTN FE ....1,509,201 4.500 03/01/2005 | 03/15/2010
637432 KT 1|NATIONAL RURAL UTILS COOP 1FE 1,043,500 180 5.470 01/15/2008 | 02/01/2018
63866E BL 3| NATIONWIDE LIFE GLOBAL 14 1FE ...987,794 239 5470 09/25/2007 | 10/02/2012
652478 BX 5|NEWS AMER HLDGS INC .| .2FE LG1177550 1,000,000 1,120,829 e | (14,137) 5.820 02/19/2008 | 10/17/2016
665501 AH 5[ NORTHERN NAT GAS CO. .| .1FE ....2,089,920 36 5.750 07/10/2008 | 07/15/2018
677415 CD 1|OHIO POWER COMPANY 2FE 1,583,355 (7,959) 4.860 02/04/2004 | 02/15/2013
677415 CN 9| OHIO PWR CO 2FE ....1,085,660 143 5.760 09/05/2008 | 09/01/2013
693304 AL 1|PECO ENERGY CO .| 1FE 525,465 500,000 69 5.370 02/25/2008 | 03/01/2018
694308 GD 3|PACIFIC GATEWAY EXCHANGE INC. .| .2FE 1,087,500 | .covvvneeer 1,000,000 2,650 5.140 04/05/2005|03/01/2014
694308 GL 5|PACIFIC GAS & ELEC CO. 2FE 320,304 300,000 (393) 5410 02/26/2008 | 11/30/2017
713448 BF 4|PEPSICO INC MTN AFE ....2,153,000 182 5.160 05/16/2007 | 05/15/2012
713448 BG 2|PEPSICO INC MTN AFE 1,068,170 179 4670 11/29/2007 | 02/15/2013
717081 DB 6|PFIZER INC FE 2,193,226 (3,225) 5.650 06/22/2009 | 03/15/2019
724479 AG 5|PITNEY BOWES INC 1FE ....1,047,710 (1,997) 4.730 05/17/2005 | 03/15/2015
72447X AA 5|PITNEY BOWES INC GLBL MTN .| .1FE 519,995 1,495 5.170 02/06/2008 | 01/15/2016
73755L AC 1|POTASH CORP SASK INC .| .2FE 2,904,495 | ........... 2,750,000 | ..overerri2,703,002 [ oo | i 13,218 5.460 08/22/2007 | 03/01/2013
74005P AN 4|PRAXAIRINC 1FE 265,323 191 5.490 01/31/2007 | 11/01/2016
74005P AS 3|PRAXAIRINC AFE ....2,636,125 1,086 4.440 03/23/2009] 03/31/2014
7425A0 A5 9|PRINCIPAL LIFE GLBL I MTN .| .1FE ...2,545,015 | ............2,500,000 | .coeersrei2,538,510 [ .ovveorrecrrare | e (11,531) 4.700 02/22/2005|01/15/2013
742651 DB 5|PRIVATE EXPT FDG CORP. .| 1FE 108,125 149 5.150 02/05/2007 | 11/15/2015
74456Q AJ 5|PUBLIC SVC ELEC GAS COMT 1FE ....2,145,336 2,025,408 (8,764) 4610 04/20/2005 | 09/01/2012
755111 AU 5[RAYTHEON CO 2FE 1,756,109 1,612,007 (5,577) 5.770 07/30/2007 | 12/15/2018
755111 BR 1[RAYTHEON CO 2FE ..984,949 | .............1,000,000 | ..... ...997,597 47 4.420 11/12/2009 | 02/15/2020
758202 AD 7|REED ELSEVIER CAP INC 2FE ...2,078,940 396 4.640 06/07/2005 | 06/15/2012
760761 AC 0|REPUBLIC SVCS INC 2FE 491,614 500,000 5.250 11/18/2009 | 11/15/2021
77340R AC 1]ROCKIES EXPRESS PIPELINE .| .2FE 1,105,200 | .cooovvneves 1,000,000 6.860 06/24/2008 | 07/15/2018
78387G AP 8| SBC COMMUNICATIONS INC .| .1FE ....1,075,660 ....1,000,000 5.520 03/28/2005 | 09/15/2014
78572M AF 2| SABMILLER PLC. 2FE 2,185,820 2,000,000 6.500 07/10/2008 | 07/15/2018
797440 BG 8|SAN DIEGO GAS & ELEC CO 1FE 2,737,350 2,500,000 5.320 11/14/2005] 11/15/2015
803111 AK 9| SARA LEE CORP 2FE 2,133,780 2,000,000 5.520 09/17/2007 | 09/15/2011
805901 AP 0| SCANA CORP MED TERM 2FE 423,505 400,000 6.370 08/14/2001 | 05/15/2011
826200 AB 3| SIEMENS FINANCIERINGSMAT PRIV PLACE 1FE 3,471,033 | oo 3,250,000 5.520 08/09/2006 | 02/16/2012
828807 BF 3|SIMON PPTY GROUP LP 1FE 308,982 300,000 5.540 02/05/2007 | 08/15/2014
842400 ER 0| SOUTHERN CALIF EDISON CO AFE 04/05/2005 | 01/15/2014
842434 CE 0| SOUTHERN CALIF GAS CO 1FE 12/10/2003 01/15/2011
845743 BK 8| SOUTHWESTERN PUBLIC SERV 2FE 10/03/2006 | 10/01/2016
84755T AB 3| SPECTRA ENERGY CAP LLC .| .2FE 09/03/2008 | 09/15/2013
85744N AA 9| STATE STRBK & TR CO .| .1FE 12/05/2005] 01/15/2016
857477 AE 3| STATE STR CORP FE 500,000 05/19/2009 | 05/30/2014
867914 AZ 6|SUNTRUST BKS INC 2FE 1,750,000 09/05/2007 | 09/11/2017
871829 AK 3[SYSCO CORP FE 500,000 02/07/2008 | 02/12/2013
87612E AT 3| TARGET CORP AFE 500,000 01/14/2008 | 01/15/2013
882384 AA 8| TEXAS EASTN TRANSMISSION 2FE ....1,000,000 09/06/2007 | 09/15/2017
884903 AZ 8| THOMSON CORP.........coevmrimriirinrirssiissisessissssssessssssssssssesssssssssssens | cvevens .| .2FE ....1,250,000 09/27/2007 | 10/01/2014
884903 BB 0 THOMSON REUTERS CORP..........coserverrrirmreireeesnenessesssssnsssssessnnees | coneeee .| .2FE 1,000,000 06/19/2008 | 07/15/2018
88732 AH 1| TIME WARNER CABLE INC ......ccoovverrrreirriiineeiisreiinssenesessssessssesenns | e 2FE 1,000,000 06/05/2008 | 05/01/2017
88732 AS 7|TIME WARNER CABLE INC LS... 2FE 1,000,000 03/23/2009 | 04/01/2019
907818 CY  2{UNION PAC CORP..........cocoorreirrreineeesneessnsessseesssessssesssssssssssssssssees | coneees .| .2FE ....2,000,000 08/21/2007 | 01/31/2013
907818 DA 3[UNION PAC CORP..........cocvirrirmrrinnrireseissssssssssssssssssssssssssssssssesnes | oneees .| .2FE 750,000 01/31/2008 | 08/15/2018
91159H GR 5] U SBANCORP MTNS BK........cocommreermreerneerneeesnneessneesssseessssessssesssnne | aeeeens AFE ....3,500,000 05/13/2009 | 05/15/2014
91159H GT 1] U S BANCORP MTNS BK LS... 1FE ....1,000,000 11/17/2009 | 11/20/2014
91913Y AM 2 VALERO ENERGY CORP.........ccocormmrrimmreernnrinersnneesssessssssssssssssssssenns | coneeee 2FE 255,858 250,000 07/30/2007 | 06/15/2017
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92343V AG 9| VERIZON COMMUNICATIONS .| AFE].............1,973,460 | ..... 105.523 2,110,460 2,000,000 1,978,759 2,306 09/24/2007 |104/01/2017
92343V AL 8|VERIZON COMMUNICATIONS AFE] .. ...1,043,570 997,930 197 02/07/2008102/15/2018
92344S AP 5|VERIZON WIRELESS CAP LLC AFE| .. ,085,278 994,606 1,036 01/30/2009102/01/2014
927804 FC 3|VIRGINIA ELEC & PWR CO 2FE|.. ,083,650 996,830 315 09/06/2007 |09/15/2017
927804 FD 1|VIRGINIA ELECTRIC POWER 2FE|.. . . ...1,079,990 999,795 64 11/27/2007 {11/30/2012
92857W AD 2|VODAFONE GROUP PLC .|.2FE ] .............1,993,310 | ..... 107.466 2,149,320 1,995,654 717 01/24/200801/30/2015
92857W AF 7|VODAFONE GROUP PLC .| .2FE | ............1,761,613 | ..... 105.884 ..1,852,970 | ............1,750,000 |............. 1,755,036 (1,151) 02/05/2007 |12/16/2013
92976W BH 8| WACHOVIA CORP GLOBAL MTN AFE( .. . 1,043,570 996,365 344 01/28/200802/01/2018
929903 DT 6|WACHOVIA CORP | AFE] . 1,493,655 | ... 103.996 ..1,559,940 |.............1,500,000 |............ 1,494,970 526 06/05/2007 |06/15/2017
931142 CG 6| WAL MART STORES INC | AFE] 970,580 | ... 107.590 ...1,075,900 976,554 2,535 07/30/2007 |04/05/2017
931142 CJ O0|WAL MART STORES INC AFE| ... 1,046,050 | ... 110.975 1,109,750 (3,772) 01/23/2008102/15/2018
931422 AD 1|WALGREEN CO AFE| o 1,494135 | .. 107.385 ,610,775 1,074 07/14/200808/01/2013
94106L AR 0| WASTE MANAGEMEN 2FE| 1,392,373 | . 105.437] .. 476,118 949 02/05/2007 |103/15/2014
94106L AS 8| WASTE MGMT INC DEL 2FE|.......... 1,991,960 | ..... 106.344 2,126,880 628 03/03/2008103/15/2018
949746 NY 3|WELLS FARGO & CO AFE| 1,495,410 | ... 103.868] ............. 1,558,020 874 01/25/200801/31/2013
94980V AA 6| WELLS FARGO BK NATL ASSN .| AFE].............1,982,560 | ..... 101.969 2,039,380 1,691 04/19/2005]02/09/2015
95709T AA 8| WESTAR ENERGY INC | 2FE ] .nn2,519,259 | ... 108.382 2,682,455 (5,216) 02/20/200807/01/2014
984121 BV 4| XEROX CORPORATION 2FE| . 493,645 | ... 104.196 520,980 1,185 06/19/2008 105/15/2013
00433J AB 1| ACCESS RDS EDMONTON LTD AFE|......538,398 | ..... 110.887 538,398 (4,822) 12/02/2005{09/30/2037
05564P AA 9|BNS CAP TR AFE|..nn200,289 | ... 105.551 202,658 (3,323) 07/10/200812/31/2010
064149 XN 2[BANK NOVA SCOTIA HALIFAX AFE| e 414876 | ... 107.237 445,034 9 01/24/2008101/31/2018
064149 YF 8|BANKNOVA SCOTIA HALIFAX AFE|..............854,846 | ..... 106.448 910,130 13 03/19/200803/27/2018
064149 ZN 0|BANK NOVA SCOTIA HALIFAX AFE] 389,934 | 113.365 442,124 16 01/16/200901/22/2021
09972B AB 6|BOREALIS INFRASTRUCTURE T | AFE] 668,295 | ... 105.920 642,934 (10,497) 03/09/200505/03/2011
112833 AF 5|BROOKFIELD RENEWABLE PWR 2FE|....cce........475,000 | ... 102.137 485,151 11/25/200911/30/2016
125491 AB 6| CIFINL CORP. 2FE|...............499,800 | ....... 99.520 497,600 12/11/2009 (12/16/2014
126572 AN 3| CU INC MEDIUM TERM NT CDS AFE| ... 450,681 | ....... 99.624 547,932 1,127 10/31/2008 {10/30/2037
13321L AF 5| CAMECO CORP 2FE| i T1LTAT ] 101.098 722,851 413 12/17/2008 {09/16/2015
13591Z M6 4|CANADIAN IMPERIAL BANK AFE| 798,464 | ... 106.429 851,432 308 09/05/2007 |109/10/2012
13591Z YR 5| CANADIAN IMPERIAL BK COMM .| AFE]..n.ini200,952 | ... 104.458 208,916 (207) 03/06/2007 |11/01/2011
136375 BP 6| CANADIAN NATLRY CO JAFE] 498,415 | L 108.550 542,750 121 09/19/2007 |11/15/2017
20825T AA 5| CONOCOPHILLIPS CDA FDG CO AFE| ... 1,969,380 | ... 108.480 2,169,600 2,000,000 1,976,073 2,800 07/30/2007 |10/15/2016
244227 CQ 3|DEERE JOHN CR INC MTN CDS...... JAFE ] e 778,462 | . 104.915 817,288 779,000 778,590 127 04/16/200904/20/2012
292502 AH 1]ENBRIDGE PIPELINES INC AFE | e 424817 | .. 116.654 495,780 425,000 424,832 14 11/13/2008{11/19/2018
29290Z AH 3| ENBRIDGE GAS DISTRINC MT......cconmmevrmmrremnrennserreseneensenssnseesssseenes | wevvens [ Cl v | AFE i 434,922 | ... 109.446 476,090 435,000 434,939 15 11/06/2008 {01/29/2014
34957Z AL 8|FORTISALBERTAINC ......ccoooimmmrmmerrrnmnrrnsnninsensnsensnssssnsssssssssssnees | wevvees | Gl vvvvvnens | 2FE [ e 499,935 | ... 120.638 603,190 500,000 499,935 02/10/200902/14/2039
35085Z AW 6407 INTL INC MTN CDS-......oovvrvmerrinenrinnnrrnenninssninessissnssssssssssssssnns | eevvens | Cl v | VIFE [ v 719,842 | 103.439 744,761 720,000 719,943 51 01/22/200801/25/2011
39138C AD 8| GREAT WEST LIFECO INC.......cccovvimrirnrrnrnrirnsinersenssesseisssissnsiins | eviveee | Gl vvivevnss [ IFE | icne....226,836 | ... 108.558 217,116 200,000 224,758 (495) 04/26/2005]03/21/2033
43812Z AN 0| HONDA CANADA FINANCE...........c.coosvvrmmmrirmmeirsnneinsesissnsesssssssssssssnns | wvvveee | C cvvvernns | AFE | ..ec........300,000 | ... 106.469 319,407 300,000 300,000 09/19/2007 |109/26/2012
43812Z AR 1|HONDA CANADA FINANCE.........cc.coourvimmmrermmmeermnnersneessnsessnsessssssssnns | woiveee | C covvneens | AFE | oonee....592,000 | ... 103.150 610,648 592,000 592,000 05/01/2008 105/09/2011
62874W AB  8[NBC ASSET TR....ccocooommrrirrrrrrnnrirsseesnneisnsssssssssssssesssssssssssssssssssssssssss | cvneees | Cf covneicenns [ 2FE | ooecccc......380,000 | ... 110.661 420,512 380,000 380,000 06/25/2008 |12/31/2049
636274 AB  8[NATLGRID PLC ...cooovvrrrernrrerrnrrenneeessnnensneessnssssssssssssssssssssssssssnnes | evneeee | Cf covnvicones [ 2FE [ iiiinn.359,921 | ..o. 102.882 370,375 360,000 359,975 16 06/09/2006 |106/22/2011
667869 AA 9| NORTHWESTCONNECT GROUP .......cccoeeommmrcrmmmermmnrerssneesnseesssnnes | cvsveee | G| covvvecene [ IFE | ...........1,066,964 | ... 91.822] oo CTRR T — 1,060,000 | ............. 1,066,763 (74) 08/07/2008 |04/30/2041
683244 AG 2| ONTARIO SCH BRDS FING CORRP........cccooueemmmmeermmreemmmeemmeeesmmeesssneees | evseeee | Cf covvvecenn [ AFE | ieveennee...501,459 | ..o. 108.908 496,620 456,000 500,673 (785) 10/29/2009{10/11/2017
683244 AT 4| ONTARIO SCH BRDS FING CORRP..........cooeeermmrrermmrrermnerenseenssenesssneees | evseeee | Cf covvvvcons [ AFE | i 474,975 | oo 99.613 473,137 474,975 474,975 06/13/2007 |06/25/2032
683375 AA T7[ONTREAINC PRIV PLACE.........ccocommecemmmecermercernencrnnees | oo | Cl e | AFE | cieenne....836,359 | ... 106.822 838,553 785,000 805,667 (10,652) 03/22/2007 |10/31/2011
775109 AP 6[ROGERS COMMUNICATIONS INC.......ccconmervermmeremsererrseernsnenessssssnens | cvneeee | Cf v [ 2FE [ . 299,691 | ... 102.317 306,951 300,000 299,695 4 10/28/2009|11/04/2039
776249 AA 2/ RONAINC......cooooieeeerecsereceserecceseecssneessseessssesssseesssssssssessssessssessnss | connee | Cl coveveceins [ 2FE [ o 449,064 | ...... 96.155 432,698 450,000 449,311 82 10/13/2006 | 10/20/2016
780085 TU O|ROYAL BK CDAMONTREAL QUE........ccococommvviimerriirenrivsnsissnssssssssssnns | cvsnee | Cf covevveees [ AFE | oecc.c.....455,000 | ... 106.092 482,719 455,000 455,000 03/05/200803/11/2018
809288 AB 2| SCOTIABANK CAP TR......ccocvvrimmrrmmmrrnnenrinsssrinsssisssssnssssssssssssssssnsnsses. | wvevnee | G e | AFE | e 1,566,254 | ... 108.781] ooevverneee 1,789,447 | ..ooovneve 1,645,000 |.......c..... 1,582,140 15,178 12/11/2008 {06/30/2013
82509Z AB 2| SHOPPERS DRUG MART CORP ........ccooevirmmrrrmmrrrmnneerssssissnsissssssinns | evviees | Cl o | 2FE | ... 399,876 | ... 106.136 424,544 400,000 399,912 23 05/28/2008106/03/2013
86682Z AB 2| SUNLIFE FINL INC MED TER.........ccoouvvmmmrrrmmrrrmnniissnisssnsisssssssssssens | evviees [ Cl veviivnnns | 2FE | o.ce.......606,187 | ... 109.040 661,873 607,000 606,229 42 03/26/2009103/31/2019
87971M AK 9 TELUS CORP.....cecerrrrerrrrerrrreirnnsesnssssssssssnssssnsssssnssssssssssssssssssssnnses | ovneees | Gl covnvvcinns | 2FE | 497,095 | ... 97.725 488,625 500,000 497,112 17 12/01/200912/04/2019
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89116Z AC 0| TORONTO DOM CTR WEST LTD.....cvvormrrerrnrresmsessnsessssssssssssssssssnns | avveens Cl.... [ .IFE] .. 945423 | ..... 100160 ...vovvveens 1,010,614 | .o 1,009,000 945,488 25 . L2277 | ... 11/30/2007 [12/14/2105
89347Z AJ 6| TRANSALTA CORP MTN CDS-.....ccoorreerreirneresnssessesesssnsessssssssssssnns | avveens C 2FE | i 424248 | . 106.490 452,583 425,000 424,325 77 2,499 05/26/200905/29/2014
90664Z AS 9| UNION GAS LTD MED TERM NT......cvvverrreimnreinneresnneesnseesessessnnees | cvveens C 2FE | ... 464,107 | ... 105.164 489,013 465,000 464,138 20 9,403 08/26/2008109/02/2038
98424Z AD 6] YPG HLDGS INC MTNS CDS-......ovveeeeinreenreenneeesneeessseessseesneeees | aeeeens C 2FE 92.098 778,228 845,000 834,789 1,370 16,756 11/08/2006 {02/15/2016
87656X AA 9| TATE &LYLEINTLFINPLC  PRIVPLACE........cccoiiiinimnnnnnnnniins | o Flo. |.2FE]............... 494,480 | ..... 100.452 502,260 500,000 496,953 538 . ) 3,194 11/16/2004 | 11/15/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 354,471, 197 XK | 374,930,084 |......... 354,410,513 353,056,454 (77,611) 28,762 0 0 [ XXX....... XXX XXXoo] s 5,995,940 | .....18,057,326 | ..... XXX | e XXX.....
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
00110A AC 8|AEP TEXAS CTR FDG 2006-2 8,616,027 8,000,000 7,816,218 20,758 5.090] ....... 5720 e | v 203,600 | ... 407,200 {08/15/200707/01/2017
02005G AD T7|ALLY AUTO RECEIVABLES TRUST OTHER ABS 8,000,208 8,000,000 7,997,543 77 3.050] ........ 3.060 | MON.. 10,844 23,722 |11/03/2009[12/15/2014
07383F 7W 2| BEAR STEARNS CMBS 2005-PW.........ccocerrmmmrrmmerrnmenrnsmmrrsenrinseesnnes | evvvens [ | v | AFE | 4,819,141 | .......95.660 ............. 4,783,018 | .covvons 5,000,000 | ..oourvennec 4,832,990 3,469 10/20/2005 |06/01/2041
07387B AH 6|BEAR STEARNS CMBS 2005-PW. 9,107,501 9,500,000 9,219,563 5,370 04/25/2007 |109/01/2042
07388L AE O|BEAR STEARNS CMBS 2006-PW........ccccouvrvermerrinmeerirmenrirsenrirsennissennens | coneens | oo | w2 [ AFE | ... 10,084,766 | .......97.393] .............9,739,399 | ........... 10,000,000 | ........... 10,079,349 (1,925) 01/12/2007 |109/01/2041
07388P AE 1|BEAR STEARNS CMBS 2006-PW. 6,550,000 6,422,645 2,361 01/14/2009112/01/2038
12556N AC 6| CIT EQUIPMENT COLLATERAL  OTHER ABS........ccoovvrmmriirmrrii ,184, ...7,000,000 6,998,761 228 05/09/2008 |12/22/2014
12616R AD 3[CNH EQUIP TR 2009-A .10,920,059 |...........10,000,000 9,998,029 371 03/26/2009]12/15/2013
14041N CH 2|CAPITAL ONE MASTER TR 200 5,282,590 5,000,000 4,888,825 18,436 235,000 [08/22/2007 [06/15/2015
161571 BT 0] CHASE ISSUANCE TRUST 2007 2,125,446 2,000,000 2,175,512 (816) 12/10/2009 {04/15/2019
161571 CH 5] CHASE ISSUANCE TRUST 2007.........comvvermmreermmreesseeesmneessmmeesssmeesene | evveens [ | o2 | AFE | o.c.....6,887,949 | ....107.723 ] ............ 7,163,627 6,650,000 6,823,276 (34,426) 340,480 [02/19/2008|10/15/2014
161571 CP 7] CHASE ISSUANCE TR 2008-4A 5,303,823 5,000,000 5,008,514 (1,534) 232,500 [04/10/2008 [03/15/2015
17305E CH 6] CITIBANK CCMT 2004-A8 5,322,337 5,000,000 5,059,655 (7,402) ...245,000 [01/15/2008|12/10/2016
254683 AC 9|DISCOVER CARD EXE TR 2007 3,224,094 3,000,000 2,963,504 3,002 ...169,500 [04/15/2008 |03/15/2020
254683 AH 8| DISCOVER CARD EXE TR 2008.........ccoovvvvveiemmereersmnnesreessneesseissnnessiees | evvee | oo | ovieenn2| AFE [ .. 4,742,826 | .....108.714] ............. 5,163,958 | ....ocoovnnu 4,750,000 | ...covvrnne 4,744,205 1,100 ...260,842 |06/17/2009|12/15/2015
302583 AB 5|FPL RECOVERY FDG 2007-A 3,744,249 3,500,000 3,526,460 (4,109) 176,540 [04/15/200808/01/2015
36159 AN 1] GE CAP CCMT 2005-3. . . . . . 2,687,211 2,650,000 2,607,135 11,466 109,445 [09/14/2007 |106/15/2013
36828Q HW 9| GE CAPITAL MTG SERVICES, INC OTHER ABS........cccoooommrrirmmrirns . . . 790 . 6,816,707 6,831,000 6,860,453 (893) 354,461 [07/16/2004 [07/10/2039
44921A AD 3|HYUNDAI AUTO REC TALF 200 3,037,800 3,000,000 2,999,516 25 24,675 (09/02/2009]03/15/2016
46625M A6 6|JP MORGAN COM MTG PTC 200 ..9,791,072 9,550,000 9,494,630 944 ...469,860 |04/15/2008 [10/01/2037
46625Y CV 3| JP MORGAN COM MTG 2004-LN 5,662,713 5,815,000 5,649,009 3,193 ...297,437 |06/13/2008 [07/01/2041
46625Y NC 3|JP MORGAN COM MTG 2005-LD 5,353,687 5,600,000 5,275,653 6,259 ...265,328 |06/06/2007 [07/01/2042
46625Y NE 9|JP MORGAN COM MTG 2005-LD 3,980,187 5,000,000 4,610,501 7,390 239,000 [06/13/2008|07/01/2042
46625Y SG 9|JP MORGAN COM MTG 2005-LD 5,154,473 5,432,000 4,999,281 7,786 268,123 [10/31/2008 |08/01/2042
477878 AD 4|JOHN DEER TRUST 2008.. 5,057,623 5,000,000 4,998,947 188 244,500 [04/07/2008|03/15/2015
55264T CN 9| MBNA MASTER CC TR 11 2004. . . . . 220 oo 4,761,005 | ............ 5,000,000 | ...ocoovnnnn 4,700,456 39,385 222,500 [08/22/2007 [08/15/2016
578876 AD 6| MBNA PRACTICE SOLUTIONS OWNERS TRUST.......cccoonmmrvemmrrinnens . . . .2, . 2,871,103 2,835,465 2,835,291 (4,522) 126,745 {06/23/2005]06/15/2013
617451 CL 1|MORGAN STANLEY CAP 2005-H.. . . . . RSN ST 1,971,837 2,000,000 2,007,339 (220) ...105,572 [11/17/2005|11/01/2042
61745M VB 6 MORGAN STANLEY CAPITALT  CMO....c.coomtrvmerrirnenrinenrinesriresenns . . . , X 5,939,888 6,000,000 5,705,818 5,014 ...279,600 [05/18/2004 |09/13/2045
65475F AF 2| NISSAN AUTO RECV 2008-A 4,000,000 3,999,452 116 ...171,200 [01/15/2008 |06/15/2014
68233L AC 3| ONCOR ELECT DELIV 2003-1 .10,000,000 9,993,928 ...495,000 |12/15/2004 [02/15/2015
693401 AD 3|PG&E ENERGY RECOVERY FUNDING LLC........ccoovvvrmrrirrrriinriins 8,000,000 7,999,807 40 ...349,600 |02/03/2005 [06/25/2014
69361Y AF 0|PSE & G TRANS BONDS 2001- 5,755,000 5,988,523 (39,032) 380,406 [09/05/2007 [06/15/2015
69361Y AH 6|PSE & G TRANS BONDS 2001- 5,150,000 5,482,054 (37,760) 354,835 [07/08/2008 [12/15/2017
90327M AD 0| USAA AUTO OWNER TR 2008-1.......ccooeveermmrrermmreemneeerrmneesmmeesssseessansesns | cvsveee | oo | weeennn2 [ AFE | ... 11,263,112 | .....104.568 ] ...........11,685,581 | ........... 11,175,000 | ........... 11,252,760 (10,559) ...431,438 |06/11/2009 [10/15/2013
92976B BL 5[WACHOVIA CMBS 2005-C22 2,009,224 2,000,000 2,008,852 (233) 107,155 {12/15/2005]12/01/2044
12544U AB T7|CIBC CAPFDGLP CMO...... ..1,116,135 ..750,000 ...1,112,289 (576) 12/02/2009 {06/30/2039
62918Z MD 2| NHA MBS CMO I 631,554 665,018 656,849 1,260 03/20/200703/01/2017
3399999. Industrial & Miscellaneous (Unaffiliated) - Single Class Mtg-Backed/Asset Backed Sec XXX v 215,961,480 |........ 211,158,483 209,793,592 0 (5,769) 0 0. XXX...... [ . XXX.....]| XXX...] .......1,115,361 | ........9,978,041 | ..... XXX..... | ..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
03072S LD 5[AMERIQUEST MTG SECS 2003-..........cocoemmrremmeremmeremeeresmensnmensnnens | evivnee | oo | cvveeeens AZF ] i T45,266 | ... 95.863 699,438 729,620 743,552 (4,944) . 12/20/2004{11/01/2033
76110W_MB 9 RESIDENTIAL ASSET SEC 200........ccouiueniiinsininssiinssirssssessssssenne | eoneeee | oo | oo . . ...1,381,886 732,651 8,606 MON.. 01/31/200309/01/2031
3499999. Industrial & Miscellaneous - Defined Multi-Class Residential Mortgage-Backed Securities ..2,111,506 | ..ocovonee 1,476,203 0 3,662 0 0 XXX e 17,943 ] 132,676 XXX..oo. | o XXX.....
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securltles
[ 225458 DM 7] CSFB COML MTG PTC 2005-C1 | 2] AFE]...........9,569,531 [ ...... 98.141]. 10,000,000 | 9,584,066 | | 9,669 | | | 5014].....5.390[MON.. | ........41,783 [ ... 501,400 [06/13/2008]02/01/2038]
[3799999. Industrial & Miscellaneous - Other Multi-Class Comm. Mortgage-Backed/Asset Backed Sec [ XXX...... ] . 10,000,000 | 9,584,066 | 0] 9,669 | 0] 0 [ XXX Lo XXX XXX 41,783 [ 501,400 [... XXX.... | ... XXX.....]
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Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 141 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CUSsIP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code| n| CHAR [nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired | Maturity

3899999 Total - Industrial & Miscellaneous (Unaffiliated). ... oo senesesseeesesensesnsenes | connens 575,676,816 | ... XXX.oooo f oovees 602,294,528 | ....... 577,680,502 | ....... 573,910,315 . XXX XXX [ XXX e 7,171,027 | ....28,669,443 | ..... XXX | o XXX....
Totals
7799999 Total - ISSUET OBDlIGALIONS.......cvuivesiisirisi e | ersnes 675,049,917 | .. XXX | covee 694,953,108 | ....... 667,024,338 | ....... 672,901,158 XXX XXX [ XKX ] 8,555,612 | ....26,692,584 | ..... XXX | e XXX....
7899999 Total - Single Class Mortgage-Backed/Asset-Backed SECUrties. ..o | v, 376,440,495 | .. XXX......| ....... 390,835,390 |....... 377,103,044 | ....... 375,755,868 XXX XXX XXX 2,281,992 | ....19,100,566 | ..... XXX.... | ..... XXX....
7999999 Total - Defined Multi-Class Residential Mortgage-Backed SecUrities..........covovvrerisisieieiisiisiaes | cvenens 16,583,935 | .. XXX...... | ......... 17,308,229 | ......... 17,245,634 | ......... 16,600,253 XXX XXX XXX 177,405 | ......... 833,426 | ..... XXX.... | ..... XXX....
8299999 Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities............cocoeovvevene f o 9,569,531 | .. XXX...... | ........... 9,814,155 | .........10,000,000 ...9,584,066 XXX XXX XXX 41,783 | .........501,400 | ..... XXX.... | ..... XXX....
8399999 Grand Total = BONGS. ...ttt ene et e eeeeneeneee ...1,077,643,878 | ... XXX...... ...1,112,910,882 | ....1,071,373,016 |....1,074,841,345 XXX XXX [ XXX 11,056,792 | L...47,127,976 | ... XXX.... | ..... XXX....
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Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 14 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment BJ/A.CV. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) BJA.C.V. nation [ Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
060505 41 9| BANKAMERICA COR  ...iiiiiiiiirieiiesienseneni i [..... [...] ..225,000.000 | ....3,357,000 | .14.920 | ........... 3,357,000 | ..ccooovnue 3,375,000 | ..o | v | oo | s (18,000) | 1.vervvrersrereriiens [ ceveereisnienens (18,000)] ...
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).................c......... 3,357,000 |...XXX....| .. .3,357,000 | ... 3,375,000 | .ooovorinnnn .(18,000) 0 0 .(18,000)] ... L XXX.....
8999999. Total - Preferred Stocks..........cvvviiiciiiniens ....3,357,000 [..XXX.o| oo 3,357,000 | ........... 3,375,000 | ..ooooovieea 0 | 0 | 0 | (18,000) 0 0 (18,000)] ... XXX
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Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 14 7 8 10 1 12 13 14 15 16

F

0 Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUsSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment BJ/ACV. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B/A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

002824 10 Q[ ABBOTT LABS.......oovveeeceeeeeeseeeeesesseeseesssessssesnssssssssssnssssnsssssnessssnsssssnnses | aevveens 20,000.000 1,079,800 | ........ 53.990 | oo 1,079,800 | .ooovvvrerriirnnee 1,064,806 14,994 14,994 | 11/23/2009
029912 20 1|AMERICAN TOWER CORP 20,000.000 864,200 810,680 53,520 53,520 | 12/07/2009
03073E 10 5|AMERISOURCEBERGEN CORP . 1,042,800 989,324 53,476 53,476 1 11/30/2009
032654 10 5|ANALOG DEVICES ..1,579,000 6,000 131,060 131,060 | 12/14/2009
037833 10 O|APPLE COMPUTER ,264,392 121,250 121,250 | 12/08/2009
060505 10 4|BANKAMERICA CORP. ...7,680,600 . 600 (195,754) (195,754) | 12/22/2009
09253U 10 8|BLACKSTONE GROUP L P. 2,361,600 2,438,386 (76,786) (76,786) | 12/15/2009
30231G 10 2|EXXON MOBIL CORPORATION 100,000.000 6,819,000 7,513,890 (694,890) (694,890) | 12/08/2009
375558 10 3| GILEAD SCIENCES .......oiviierirerineeiensiseesissssissssssssssssssssssssssssnsens. | veeeeens 20,000.000 865,400 923,660 (58,260) (58,260) | 11/30/2009
38141G 10 4| GOLDMAN SACHS GROUP INC......covveerreernreerneeesseeessaseessnssessesssssseesns | coeneees ....10,000.000 1,688,400 | ..coovvvvrrrrerne 1,670,793 17,608 17,608 | 12/02/2009
428236 10 3|HEWLETT PACKARD CO ....40,000.000 2,060,400 1,981,472 3,200 78,928 78,928 | 12/10/2009
438516 10 6|HONEYWELL INTLINC 55,000.000 2,156,000 2,181,973 (25,973) (25,973) | 12/16/2009
46625H 10 0JP MORGAN CHASE & CO 2,708,550 2,676,968 31,583 31,583 | 12/18/2009
50075N 10 4] KRAFT FOODS INC 5,164,200 5,122,818 41,382 41,382 | 12/18/2009
580135 10 1|MCDONALD'S CORP. 2,809,800 2,800,931 8,250 8,870 8,870 1 12/08/2009
617446 44 8| MORGAN STANLEY DEAN WITTER&CO........ccomvrrvmrerierrinnerinserinnees | cevvenns 3,552,000 3,558,384 (6,384) (6,384) | 12/22/2009
654106 10 3NIKEINC -CL B ...ooiroereerreeeeieeeeieeeeiseeenseeeseesssssssssssessessssssnssssnnsess. | seveenns 1,982,100 | .ooovveerrrri 1,898,052 3,750 84,048 84,048 | 12/09/2009
68389X 10 5|ORACLE SYSTEMS 981,200 903,976 77,224 77,224 | 12/10/2009
713448 10 8|PEPSICO INC MTN . 912,000 919,097 (7,097) (7,097) | 12/09/2009
74005P 10 4|PRAXAIRINC ....30,000.000 2,409,300 2,425,017 (15,717) (15,717) | 12/21/2009
742718 10 9|PROCTER & GAMBLE CO 20,000.000 1,212,600 | .oovvrerrierrir 1,220,706 (8,106) (8,106) | 12/18/2009
747525 10 3| QUALCOMM INC 20,000.000 925,200 912,994 12,206 12,206 | 12/22/2009
806857 10 8|SCHLUMBERGERLTD 30,000.000 ..1,952,700 94,728 94,728 | 12/08/2009
826197 50 1|SIEMENSAG 20,000.000 ,834,000 (54,598) (54,598) | 12/08/2009
87612E 10 6| TARGET CORP ....40,000.000 ...1,934,800 57,744 57,744 | 12/04/2009
931142 10 3|WAL-MART STORES INC 2,138,000 (13,864) (13,864) | 12/22/2009
H27013 10 3[WEATHERFORD INTERNATIONAL.......ccomvrermrremnreemnneerneeesnssessssssssnnsees | eeveenns ....50,000.000 895,500 113,135 113,135 1 12/08/2009
008474 10 8| AGNICO-EAGLE MINES .......cccoomermirrirriinnrinsersssensssssssssssssssssssessens | veveenns C. 2,900.000 165,068 647 (16,965) (16,965) | 12/01/2008
008916 10 8|AGRIUMINC C.|. 444,856 236 82,232 82,232 1 08/14/2009
05534B 76 O0|BCEINC C. ,100. 524,900 4,449 21,268 73,052 73,052 | 02/27/2009
064149 10 7 [BANK NOVA SCOTIA HALIFAX ... cveerreeerreeernmeeesmneessnseessseesssessssesssssneees | seeeeens C.|..........42,200.000 2,077,084 82,712 671,402 671,402 | 12/01/2008
067901 10 8]|BARRICK GOLD CORP (O3 IR 41,700.000 1,728,882 14,169 (156,235) (156,235) | 12/02/2009
124765 10 8|CAEINC C. 38,000.000 333,260 318 3,924 40,095 40,095 | 01/22/2009
125491 10 0] CIFINANCIAL CORP C. 26,000.000 490,984 7,250 3,428 3,428 u 07/08/2009
136069 10 1] CAN IMPERIAL BK OF COMMERCE C. 23,800.000 ..1,621,970 ..1,248,782 80,736 392,165 392,165 U 08/05/2009
136375 10 2| CANADIAN NATLRY CO (O3 [P 11,400.000 653,676 440,829 2,339 11,258 143,184 143,184 | 05/09/2008
136385 10 1] CANADIAN NAT RES LTD C. 29,600.000 2,249,600 1,244,592 2,198 10,915 737,662 737,662 | 12/09/2009
13642L 10 O] CANADIAN OIL SANDS TRUST .....corsrrvrrmrrermrrerneeessmesseessssessssssssesssns. | cevenee C. 26,400.000 789,624 584,917 19,800 204,707 204,707 U 03/30/2009
13645T 10 0| CANADIAN PAC RY LTD C. 6,200.000 352,098 330,063 1,535 22,035 22,035 u 09/15/2009
15135U 10 9|CENOVUS ENERGY INC C.|. 27,100.000 .26. 718,150 459,300 258,850 258,850 U 12/03/2009
19238V 10 5| COGECO CABLE INC C.|. ..7,600.000 .35.000 266,000 274,193 3,800 3,724 3,724 u 12/11/2008
22576C 10 1]|CRESCENY POINT ENERGY TRUST C. 26,300.000 .39.490 ...1,038,587 718,385 30,245 320,202 320,202 U 08/24/2009
292505 10 4|ENCANA CORP C. 22,900.000 .34.110 781,119 402,859 1,437 43,217 (167,334) (167,334) 1 11/24/2008
380956 40 9|GOLDCORP INC C. 23,500.000 41.350 971,725 760,606 4,605 80,047 80,047 1 05/05/2009
39945C 10 9] CGI GROUP INC. (O3 [P 13,000.000 14.240 185,120 163,292 21,828 21,828 U 10/01/2009
450913 10 8|IAMGOLD CORP C. 26,300.000 .16.510 434,213 450,121 (15,908) (15,908) | 11/10/2009
457983 10 4|INMET MNG CORP! A l......10,300.000 63.780 656,934 460,340 1,030 196,594 196,594 u 08/06/2009
56501R 10 6| MANULIFE FINANCIAL CORP C.]........37,800.000 19.330 730,674 696,518 4,062 26,962 (43,784) (43,784) | 04/21/2009
653905 10 9NIKO RESOURCESLTD  ..oooonvirricrrierriserisesnissensssssssssessssssssssssnes | veevenns C. 5,000.000 98.400 492,000 226,292 558 265,708 265,708 U 04/23/2009
73755L 10 7[POTASH CORP SASK INC......osrverreereeeeeeesneeesseeesssseessnsessssessssesssnnes | seveenns C.|. ..6,400.000 | covvevrrrereennnn 732,096 | ... 114.390 732,096 366,777 2271 100,403 100,403 | 12/09/2009
73927C 10 0]|POWER FINANCIAL CORP C. 12,000.000 372,960 289,339 15,190 80,318 80,318 u 06/09/2009
760975 10 2|RESEARCH IN MOTION A 14,500.000 . 030 [ i 1,029,935 974,315 30,790 30,790 U 12/18/2009
775109 20 0|ROGERS COMMUNICATIONS C. 11,100.000 362,859 32.690 362,859 104,136 1,400 12,432 (43,290) (43,290) 1 04/23/2003
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XA E

1 2 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17
8 1" 13 14 15 16
Current Total
Year's Total Foreign
Book/ Amount Unrealized Other Than Change Exchange NAIC
Number Adjusted Received Valuation Temporary in Change Market
CUsSIP of Carrying Fair Actual During Increase/ Impairment B/ACV in Indicator
Identification Description Shares Value Value Cost Year (Decrease) Recognized (13-14) BJ/A.C.V. (a)
780087 10 2|ROYAL BK CDA MONTREAL QUE 45,400.000 1,716,664 90,200
82028K 20 0] SHAW COMMUNICATIONS INC... 21,800.000
820904 20 9|SHAWCORLTD B ..4,800.000
82509W 10 3|SHOPPERS DRUG MART CORP.... N [ 10,700.000 | ...................485,887 | ......45.410 | .cccoceveeren.. 485,887 | oo
866796 10 5|SUN LIFE FINANCIAL SVCS CAN N [ 18,400.000 | ....................556,600 | .......30.250 | ..ccocevresreerrnn 556,600 [ oovroioirieinnns
867224 10 7|SUNCOR ENERGY INC 64,800.000 1,616,433
87425E 10 3| TALISMAN ENERGY INC... 58,200.000 792,171
878742 20 4|TECK COMINCO LTD 29,600.000 ....803,116
884903 10 5| THOMSON CORRP...... 19,300.000
88706M 10 3| TIM HORTONS INC B 10,800.000
891160 50 9| TORONTO DOMINION BK ONT.......... N [ 30,800.000
89353D 10 7[TRANSCANADA CORP.......... N [ 20,700.000 31,050
960410 20 7| WESTJET AIRLINESLTD............... 15,100.000 ...187,089 ...187,089
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 93,856,540 93,856,540 | ...............85,065,751 |.............32,733 | ............ 702,367
Common Stocks - Mutual Funds
92204A 87 6] VANGUARD WORLD FDS. 1,303,600 ...1,303,600 [ .o 1,273,312 30,288
9299999. Total - Common Stocks - Mutual Funds ....1,303,600 1,303,600 1,273,312 . 30,288
9799999. Total - Common StocK........ccovvieriiiiiiiisiecis 95,160,140 | ....ccoo..o 86,339,063 |.............44,893 | ............ FOP2RTY AN I o I 6,518,020
9899998. Total - Preferred Stock from Section 1............. 3,357,000 | oo 3,375,000 | ..o | i | | s (18,000) | ..vevvererenrirnerns [ (18,000)] ....
9899999. Total - Preferred and Common Stock 98,517,140 | ............... 89,714,063 |.............44,893 | ............ 702,367 |..coceverereen0 6,500,020 |.....cccoveereeen0 | ol 6,500,020

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 HR 4|U S TREASURY 10/21/2009 | VARIOUS 16,386,525 | .oooovvevreiieneeeiesereneens 16,000,000
912828 JH 4|U S TREASURY. 12/07/2009 [ VARIOUS 16,773,164 | coooooceeeeseiennens 15,000,000 229,239
912828 JR 2|U S TREASURY. 12/04/2009 [ VARIOUS 30,093,262 29,250,000 130,958
912828 KD 1|U S TREASURY. 04/24/2009 | BANC OF AMERICA 3,825,844 3,900,000 18,073
912828 KQ 2|U S TREASURY. 11/04/2009 [ VARIOUS 35,187,206 [ vvooovrrrerrrrererersennceissnennees 36,000,000 14,436
912828 KR 0]U S TREASURY 05/14/2009 | BANC OF AMERICA 5,007,813 5,000,000 5,350
912828 KT 6|U S TREASURY. 04/28/2009 [ VARIOUS 12,913,061 13,000,000 3,115
912828 KW 9] U S TREASURY 09/30/2009 | BARCLAYS US FUN 14,340,156 | .... 14,000,000 152,910
912828 KZ 2|U S TREASURY. 07/14/2009 | BANC OF AMERICA 2,030,625 2,000,000 2,649
912828 LJ 7[{USTREASURY. 12/10/2009| VARIOUS 7779984 | oo 7,500,000 17,435
0399999. Total - Bonds - U.S. Government. 144,337,640 | oooovveeeen 141,650,000 574,165
Bonds - All Other Government
135087 WL 4| CANADA GOVT C 08/13/2009 | CASGRAIN CO 295,845 242,000 2974
135087 XW 9| CANADA GOVT C 08/13/2009 [ VARIOUS 1,477,128 ...1,262,000 20,693
135087 YF 5| CANADA GOVT C 08/13/2009 [ VARIOUS 1,200,629 ...1,125,000 9,505
135087 YL 2|CANADA GOVT C 05/08/2009 [ VARIOUS 2,122,798 | .... ...1,932,000 35,691
135087 YR 9| CANADA GOVT o] 08/13/2009 | VARIOUS 7,283,545 6,994,000 58,140
135087 YU 2|CANADA GOVT C 08/13/2009 [ VARIOUS 4,983,971 5,150,000 15,590
135087 YW 8| CANADA GOVT c 08/13/2009 | HSBC 2,506,727 2,523,000 7,051
135087 YX 6|CANADA GOVT C 08/13/2009 | CASGRAIN CO 1,042,791 ...1,043,000 4,421
135087 YY 4|CANADA GOVT C 09/28/2009 [ VARIOUS 1,055,830 | .... ...1,061,000 1,126
135087 YZ 1| CANADA GOVT C 11/05/2009 | VALEUS MOB 2,399,967 2,441,000 14,746
13509P BP 7| CANADA HOUSING C 07/09/2009 [ VARIOUS 3,998,891 | ooovvvvrrrie i 4,000,000 7,585
13509P BB 8| CANADAHSG TRNO1 C 07/02/2009 | NESBITT 12,600,940 | covooeeereeeeereeeeeeeeeereneens 11,965,000 27,536
13509P BN 2| CANADA HOUSING TRUST C 05/20/2009 | MCLEAN &. 3,091,465 2,958,000 54,160
13509P BZ 5| CANADA HOUSING C 11/24/2009 | VALEUS MOB 1,737,906 8,482
669827 FV 4|NOVA SCOTIA PROVINCE C 11/18/2009 | VALEUS MOB 947,616
683234 UF 3| ONTARIO PROV CDA [ 02/18/2009| T D SECURITES 1,762,998 37,052
683234 VR 6|ONTARIO PROV CDA DEBENTURE o] 03/04/2009| RBC 1,074,000 14,882
683234 ZQ 4| ONTARIO PROV CDA C 04/24/2009 [ VARIOUS 819,319 4,795
683254 AA 4| ONTARIO STRAT INFRASTRUCT. o] 09/01/2009| T D SECURITES 1,022,982 11,589
74814Z EE 9| QUEBEC PROV MEDIUM TERM NOTE C 05/05/2009 | NBC CLEAR 903,510 17,532
1099999. Total - Bonds - All Other Government 52,328,858 353,550
Bonds - U.S. Political Subdivisions of States | | I I [ |
[ 2499999. Total - Bonds - U.S. Political Subdivisions of States [ 0] 0] 0
Bonds - U.S. Special Revenue and Special Assessment
01170P AP 1| ALASKA HSG FIN CORP HOME 04/01/2009 | VARIOUS 641,500 650,000 12,047
047870 KB 5|ATLANTA GAWTR & WASTE WT 06/17/2009 | J P MORGAN 348,380 350,000
13033L AK 3| CALIFORNIA HEALTH FACS FI 05/14/2009 | J P MORGAN 257,373 250,000 174
13062N A7 2|CALIFORNIA ST 03/05/2009 | BNY BROKERAGE 221,072 200,000 1,600
13063A 4L 5| CALIFORNIA ST 03/25/2009 | MERRILL 511,575 500,000 76
13063A E8 3| CALIFORNIA ST 02/25/2009 | BNY CLEARING 267,443 250,000 35
13063B AF 9| CALIFORNIA ST 10/09/2009 | CITIGROUP 272,230 250,000
13067J LA 7[CALIFORNIA ST ECONOMIC RE 10/30/2009 | BARCLAYS US FUN 521,370 500,000
130795 D6 1|CALIFORNIA STATEWIDE CMNT 09/08/2009 | GOLDMAN (1) 273,365 250,000 3,403
185328 HT 1|CLEARWATER FLAWTR & SWR 05/15/2009 | WACHOVIA 221,294 200,000
3128LB AZ 1|FHLMC 05/29/2009 | CS FIRST 8,936,198 8,388,335 15,146
392274 VL 7|GREATER ORLANDO AVIATION AUTH 03/20/2009 | MORGAN K 250,685 250,000 6,076
401784 WH 2| GUILFORD CNTYNC 01/13/2009 | WACHOVIA 293,028 250,000
432325 GR 3| HILLSBOROUGH CNTY FLA POR 09/14/2009 | RBC CAPITAL 350,833 350,000 5,153
455285 QS 8| INDIANAPOLIS IND LOC PUB, 09/23/2009 | ISAAK BO 154,590 150,000 1,813
544552 UV 2|LOS ANGELESCA ... 06/26/2009 | E J DE L 158,273 150,000
546398 B5 6|LOUISIANA PUB FACS AUTH R 07/31/2009 | CITIGROUP 205,000 205,000
745235 TC 5|PUERTO RICO PUBBLDGS AUT 04/07/2009 | DEPFA ACS BANK 488,100 500,000 7,438
74529 HE 8]|PUERTO RICO SALES TAX FIN 06/11/2009] CITIGROUP 514,030 500,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments... 14,886,339 | oo 14,143,335 52,961

Bonds - Industrial and Miscellaneous

[ 020056 AD 7]ALLYAUTO RECEIVABLES TRUST OTHER ABS [11703/2009] BARCLAYS US FUN 7,997,466 | 8,000,000 |




Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

L1'eld

1 2 3 4 5 6 9
CUsIP Date Number of Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Interest and Dividends
03040W AB 1| AMERICAN WTR CAP CORP.........coovrimririinrirnsinesneesnsesnssssssessssssesssssesssssenssens | sevssessssenns 12/03/2009 | MESIROW.....

06051G DY 2]|BANK AMER FDG CORP, 05/08/2009 | BANC OF AMERICA

06051G DZ 9|BANK AMER FDG CORP, 05/28/2009 | BANC OF AMERICA

07388P AE 1|BEAR STEARNS CMBS 2006-PW. 01/14/2009 | FIRST TENNESSEE

115885 AE 5[ BROWNING FERRIS INDS... s 11/19/2009

12616R AD 3| CNH EQUIP TR 2009-A........cccvvvrvrrerrrernens 03/26/2009 | BARCLAYS US FUN...

161571 BT 0[ CHASE ISSUANCE TRUST 2007........ccsvuurerireerimmniiereeesssesisessesesseseensessenes 12/10/2009 | BARCLAYS US FUN...

172967 EU 1| CITIGROUP INC.... 02/27/2009 | CITIGROUP.

189054 AR O CLOROX CO DEL.....couiviireiieiierirerierneiesiesiesesiesiesiesesssesisessessssssssssesssessenes | cvvnensnenens 11/04/2009 | WELLS FARGO

191216 AM  2[ COCA COLA CO....orimriririiiiirenieriee sttt siestsessssssessesssessnsans | cvonensnenens 03/03/2009 | BANC OF AMERICA

22546Q AA 5| CREDIT SUISSE NEW YORK BR.........ccoovvvvnnc. 04/28/2009

254683 AH 8| DISCOVER CARD EXE TR 2008 06/17/2009

36962G 3H 5| GENERAL ELEC CAP CORP MTN 04/14/2009

44921A AD 3| HYUNDAI AUTO REC TALF 200.........ccomirrirrrernrineennernsesneisssensesssssssssssssssssssens | severessnennns 09/02/2009 | BANC OF AMERICA

465685 AF 2|ITC HLDGS CORP 12/08/2009 | CS FIRST....

46625H GY 0] JP MORGAN CHASE & CO.....covvviriiiiieieeieiesssisiseississssssssssssssssssssssssssenes | oneinseinenns 01/21/2009

46625H HL 7] JPMORGAN CHASE & CO... .. [06/16/2009

46625H HN 3| JPMORGAN CHASE & CO... 05/13/2009

487836 BB 3| KELLOGG CO....ccoouvvririiriiinsiiisesieessssssstessssssssssessesss s 05/18/2009 | J P MORGAN

487836 BC 1|KELLOGG CO.... 11/16/2009 | BANC OF AMERICA

539830 AT 6|LOCKHEED MARTIN CORP. . 11/13/2009 | J P MORGAN

589331 AN 7[MERCK & CO INC.....coreerierrirrreeeieeiesisesesensssssssessssessssssssssssssssssssssssssnsssns | coneeenneens 06/22/2009 | BANC OF AMERICA

717081 DB 6|PFIZERINC... 06/22/2009 | VARIOUS..............

74005P AS 3| PRAXAIRINC .. [03/23/2009 | BANC OF AMERICA

755111 BR 1|RAYTHEON CO 11/12/2009 | BANC OF AMERICA...

760761 AC 0|REPUBLIC SVCSINC... . 11/18/2009 | BANC OF AMERICA

857477 AE 3| STATE STR CORP....cooiiririciirinrinsisssssesssissssesssssssssessesssssessessessssssssssesssens | sevesessnesnns 05/19/2009 | GOLDMAN (1)

88732J AS 7| TIME WARNER CABLE INC.. . 03/23/2009 | CITIGROUP.

90327M AD 0| USAA AUTO OWNER TR 2008-1........ccmirerrerieireineieniensesissiessessssesssssssssssnne | evnesneinnns 06/11/2009 | BARCLAYS US FUN........oovovircirnrirniinns

91159H GR 5| U S BANCORP MTNS BK ENT. 05/13/2009 | MORGAN STANLEY... 3,506,000
91159H GT 1|U S BANCORP MTNS BK ENT. 11/17/2009 | BARCLAYS US FUN... ....995,290
92344S AP 5| VERIZON WIRELESS CAP LLC 01/30/2009 | CITIGROUP........ ....993,570

064149 ZN 0| BANK NOVA SCOTIA HALIFAX.... ...[01/16/2009  SCOTIA C... ....389,934

112833 AF 5| BROOKFIELD RENEWABLE PWR ... [11/25/2009 ....475,000
12544U AB 7|CIBC CAPFDGLP ... [12/02/2009 11,112,865

125491 AB 6| CIFINL CORP......c..ccoorrrrnne. ... [12111/2009 ....499,800

244227 CQ 3|DEERE JOHN CR INC MTN CDS. ... [04/16/2009 ....178,462

34957Z AL 8|FORTISALBERTAINC ... [02/10/2009 ....499,935

61747Y CG 8| MORGAN STANLEY...... ... [05/08/2009 ....997,690

683244 AG 2| ONTARIO SCH BRDS F! . ... [10/29/2009 501,459 [ orneneeeeei8568,000 | o

775109 AP 6| ROGERS COMMUNICATIONS INC.. ... [10/28/2009 ....299,691

86682Z AB 2| SUN LIFE FINL INC MED TER......c.cocoonvvmerrnrirnnn. ... [03/26/2009 ....606,187
87971M AK 9| TELUS CORP. ..|12/01/2009 ....497,095

89347Z AJ 6] TRANSALTA CORP MTN CDS-........ 05/26/2009 ....424 248
3899999. Total - Bonds - Industrial and Miscellaneous. ...80,934,374
8399997. TOtal = BONAS = PAIt 3.ttt sttt .292,487,211
8399998. Total - Bonds - Summary Item from Part 5 ...41,955,064
8399999. T Ol = BN ...ttt et ettt eeE et et eeEeeeoeEoeEoeEoeeonEeEeEoeEeEfEfieEeieiieiieiiesieii  SeseeesieeeseseieieeeieieefeieeeeieiiieEieiieiieiiiEiiiieEieEieiieiiesieEieEiesiesiesiesiesiesiesiesiesiesiesiesiesesiessesesesesossssnosmsnnsnnennsnnnne | soneonrnnsonsenssesssesnsessenensss QOG22 00 | tiiiiiiiiiii s

Preferred Stocks - Industrial and Miscellaneous

060505 41 9] BANKAMERICA CORP........cccococeeen. [12/03/2009  MERRILL 225,000.000 3,375,000
8499999. Total - Preferred Stocks - Industrial and Miscellaneous M 3,375,000
8999997. Total - Preferred Stocks - Part 3... 3,375,000
8999999. Total - Preferred Stocks. 3,375,000

Common Stocks - Industrial and Miscellaneous

002824 10
029912 20
03073E 10
032654 10
037833 10

0] ABBOTT LABS..
1 AMERICAN TOWI

5| AMERISOURCEBERGEN CORP..
5| ANALOG DEVICES......oooo

0] APPLE COMPUTER

11/23/2009 | BNY BROKERAGE.
12/07/2009 | BNY BROKERAGE.
11/30/2009 | BNY BROKERAGE.
.. |12/14/2009 | BNY BROKERAGE.
.. |12/08/2009 | BNY BROKERAGE.

......... 20,000.000
20,000.000

A
....810,680

......... 40,000.000
.50,000.000

...6,000.000

064,806

....989,324
1,447,940
1,143,142
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 9
CUsIP Date Number of Actual Paid for Accrued

Identification Description Foreign i Name of Vendor Shares of Stock Cost Interest and Dividends
060505 10 4| BANKAMERICA CORP NEW........cccovumrimrirmeineineineireeineiseissesesssesessssnssssssnsenens | veneeernnenes [HHHHHHHHH BNY BROKERAGE...........ooiriiiciecieince e 510,000.000 | ..o 7,876,354

09253U 10 8|BLACKSTONE GROUP L P......ccovvervriernrinrinirrirens H# BNY BROKERAGE..........ovoriiiiiincineesseis et 180,000.000 | ovvvvveerrirrrnrreernsesnnienees 2,438,386

30231G 10 2] EXXON MOBIL CORPORATION ] BNY BROKERAGE ... 100,000.000 7,513,890

375558 10 3| GILEAD SCIENCES .......cooeviieiieiciesinsieiennisnins 20,000.000 923,660

38141G 10 4| GOLDMAN SACHS GROUP INC.......covirrririreriiesiersesssisssessessssissssssssessnens 10,000.000 1,670,793

428236 10 3|HEWLETT PACKARD CO.. 40,000.000 1,981,472

438516 10 6| HONEYWELL INTL INC.....cocovvverirniinrirernernirenirersenseienisensenensensenssesssnssnsncnss | venveereennes [FHHRHHHHH BNY BROKERAGE. ..ottt 55,000.000 2,181,973

46625H 10 0 [JP MORGAN CHASE & CO......oveovriiririrrnrinrirerinerneireninensenssssensensessesssensenssens | coveerenenee [EHHHHHERH BNY BROKERAGE. ..ottt 65,000.000 2,676,968

50075N 10 4 [KRAFT FOODS INC.....c.cecovveriricrieirnrierins 190,000.000 5,122,818

580135 10 1| MCDONALD'S CORP.........ccccomerrrmrirmeireeseinniressessssssssssssssssssssssssssssssssssssssnsssnsss | seseeernnees [HHHHHHHHH BNY BROKERAGE..........cooooiiiiieceice st 45,000.000 2,800,931

617446 44 8| MORGAN STANLEY DEAN WITTER&CO 120,000.000 3,558,384

654106 10 3|NIKEINC-CLB.... 30,000.000 1,898,052

68389X 10 5| ORACLE SYSTEMS 40,000.000 903,976

713448 10 8|PEPSICO INC MTN.....cccovvvvrrrirnnns 15,000.000 919,097

74005P 10 4|PRAXAIRINC.... # 30,000.000 2,425,017

742718 10 9|PROCTER & GAMBLE CO. i BNY BROKERAGE..... 20,000.000 1,220,706

747525 10 3| QUALCOMM INC HHEHHH BARCLAYS US FUN 20,000.000 | ..ocvrrerirnes 912,994

806857 10 8|SCHLUMBERGER LTD H 30,000.000

826197 50 1|SIEMENSAG....... 20,000.000

87612E 10 6| TARGET CORP 40,000.000

931142 10 3| WAL-MART STOR 40,000.000

H27013 10 3| WEATHERFORD INTERNATIONAL 50,000.000

008916 10 8|AGRIUM INC.........cooorvrrerierirrrirrierirnens 6,800.000 | .cocovvvnerne. 362,624

05534B 76 O|BCEINC ....ocoooeiieieeeeieeeeeeeienisins 18,100.000 451,848

067901 10 8|BARRICK GOLD CORP 11,900.000 552,759

124765 10 8[CAEINC oo 21,200.000 157,085

125491 10 0| CI FINANCIAL CORP. 26,000.000 487,556

136069 10 1|CAN IMPERIAL BK OF COMMERCE .800.000 54,735

136385 10 1| CANADIAN NAT RES LTD 3,300.000 229,813

13642L 10 0| CANADIAN OIL SANDS TRUST........... 26,400.000 584,917

13645T 10 0| CANADIAN PAC RY LTD...coovvvererirrieriesirsrinninns 6,200.000 330,063

15135U 10 9| CENOVUS ENERGY INC ....covvvrverrrrrnerinneirneeirneinseesssesssssisessssnssssssssesssssssessns | Cuvneeennenen [RHHHHHHEH SPINOFF .....oo.iiei sttt sssssssssssssssessssssssnns | onessnessssssssssssssssssnnees 27,100.000 459,300

22576C 10 1| CRESCENY POINT ENERGY TRUST. 26,300.000 718,385

380956 40 9| GOLDCORP INC NEW.. 3,000.000 103,069

39945C 10 9|CGIGROUP INC..... 13,000.000 163,292

450913 10 8|IAMGOLD CORP... 26,300.000 450,121

457983 10 4|INMET MNG CORP... 10,300.000 460,340

56501R 10 6| MANULIFE FINANCIAL CORP 10,900.000 | .cooovvveirnnns 213,481

653905 10 9|NIKO RESOURCES LTD .700.000 43,585

73755L 10 7| POTASH CORP SASK INC.......ccceevrvrinrierrnrinrinirneinninssssssnssnsessssssssessssssssssnnsnes | Cuvveererenr [HEHBHHHHH NESBITT ....oovviiicsscnnessisessssiessss s ssssnssssssssnses | aeessisssssssssssnssssensssens 1,500.000 [ oo 192,947

73927C 10 0|POWER FINANCIAL CORP.. 2,300.000 60,812

760975 10 2| RESEARCH IN MOTION. .....ccoiimiimiieieiieisissiesseess s ssssissssessssssssssessnens 11,500.000 881,731

780087 10 2|ROYAL BK CDA MONTREAL QUE .900.000 45,677

866796 10 5| SUN LIFE FINANCIAL SVCS CAN 12,300.000 315,945

867224 10 7|SUNCOR ENERGY INC ... 64,800.000 [ .oovvecvrrerrierieeineiseienenenes 1,616,433

87425E 10 3| TALISMAN ENERGY INC........cccooevrvnv 59,600.000 817,371

878742 20 4|TECK COMINCOLTD 29,600.000 803,116

960410 20 7| WESTJET AIRLINES LTD.....coiuuiieiieisiiesiene ettt snssneees 15,100.000 | ..o 167,774

9099999. Total - Common Stocks - INAUSHIAI NG MISCEIBNEOUS.................cooviueririiiiiieecieeeeeeetee ettt ee e tesesset eovasestetesesessssesessssesessssesesessesasssesssesesesssasassssseseseasasasasansesesseessasensesesassessssassssasasssesssssssesasessssesesssssesasssesessssnssesssnnes | covsesissesesesisesssssssesasessesess 71,763,997 0
Common Stocks - Mutual Funds

92204A 87 6] VANGUARD WORLD FDS 20,000.000 | ..oovovririnrnnnrennrnnnneennes 1,273,312 e XXX [ s

9299999. Total - Common Stocks - Mutual Funds 0
9799997. Total - Common Stocks - Part 3............cccvvvvvvverivereereernas ..73,037,309 0
9799998. Total - Common Stocks - Summary Item from Part 5 23,093,328 [ oo XXX e | e

9799999. Total - CommMON StOCKS..........ivvireiiieiiireiesisnisrsi e 76,130,637 0
9899999. Total - Preferred and Common Stocks..........ccccceeennen 79,505,637 0
9999999. Total - Bonds, Preferred and Common Stocks 413,947,912 1,413,466
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SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 1 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange | Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Value (Loss) (Loss) (Loss) Received
CUSIP g | Disposal Shares Par Actual Carrying Increase/ |(Amortization)| Impairment | B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36207K WC 0 |GOVT NATL MTGE ASSN #434543............ccccovvus ..|12/01/2009 | MORTGAGE PAYDOWN 22,601 | oo 22,601 22,506 22,596 5 5 22,601 0 867 |09/01/2029
912828 BR 0|U S TREASURY ...|12/04/2009 | DEUTSCHE BANK.........coosrvernrrirnnnirnnnes | cerveesnneisnesisnnnens | e 1,095,586 | ........1,000,000 | ........... 958,906 976,500 | ...vvoverrirenies | crvverenns 4,082 | oo | i 4,082 980,582 | ..vvorirrians | e 115,004 | ...... 115,004 | ....... 45,083 [11/15/2013
912828 CA 6|U S TREASURY ... |04/2412009 | VARIOUS.........coovorrierisereiieneiiseniiinnes | ceereinensinensinennnns | 016,415,203 1 .....14,600,000 | ...... 13,968,531 | ........ 13,979,510 275 P4 (T T 13,979,785 | ..ovvvvrrrens ..2,435,418 | ..2,435418 | ... 264,137 102/15/2014
912828 CT 5|U S TREASURY ..103/11/2009 | BARCLAYS US FUN.....ccoiviiniiinriisciinnes | cornnmississsnissinnees | oseenas 7,509,111 | ........ 6,750,000 | ....... 6,510,413 | ......... 6,572,880 08/15/2014
0399999. Total - BONAS = U.S. GOVEIMMENL............ooveieereeeeeeeeveeeee s eseeeeseeeseeeesers eeeeeseseseeeesssesseeesseessessesesssessssesssssssssesesssesssssesssesssssesesssesssssesses | cereee 25,042,501 | ...... 22,372,601 | ... 21,460,356 | ........ 21,551,486 | .0 19,627 | o0 | 9,627 |0 | 021,561,112 0 [.3,481,389 ...3,481,389 | ....473,336 ... XXX.....
Bonds - All Other Government
110709 FR 8 |BRITISH COLUMBIA PROV CDA........ccoooeemmreerrnneens C |03/26/2009 | NESBITT 503,102 | oo 480,000 | ...ccee..n 478,262 478,412 12/01/2017
11070Z CC 6|BRITISH COLUMBIA PROV MTN.......cccrmrreermmreernnees C [07/10/2009 | CIBC 982,819 908,000 | ........ 1,027,111 ...1,018,996 08/17/2028
135087 WX 8 | CANADA GOVT. C [05/05/2009 [ VALEUS MOB..........coommrverrrinnrernnnriinees | eevireerisssssssenssns | soveeens 4,171,860 | ........ 3,960,000 4,187,383 |.. 06/01/2010
135087 XG 4 |CANADA GOVT. C [07/10/2009 [ VARIOUS.........coorrererirerirsseinsssssnnenes | eevessessssesssssssss | soveeees 1,771,027 ,383,000 1,709,254 06/01/2033
135087 XW 9| CANADA GOVT. C (07/10/2009 | VARIOUS 2,220,614 2,097,698 06/01/2037
135087 YF 5|CANADA GOVT. C (03/03/2009 | VARIOUS 4,393,658 ...3,978,786 06/01/2017
135087 YL 2|CANADA GOVT. C |05/20/2009 | MCLEAN & 175,119 176,680 06/01/2018
135087 YP 3|CANADA GOVT. C |07/02/2009 | NESBITT 9,640,104 12/01/2010
135087 YQ 1|CANADA GOVT. C |07/09/2009 | CIBC 853,944 840,000 881,300 06/01/2041
135087 YR 9|CANADA GOVT. C [11/05/2009 [ VALEUS MOB.........coommrrimrrimirrireriiienes | eevireneisssesissesis | coveeees 1,988,781 | ........ 1,954,000 ...2,069,677 06/01/2019
13509P BD 4 CANADA GOVT. C [02/18/2009 | T D SECURITES ,161,000 ...1,183,591 12/15/2012
135148 AT 1|CANADA MORTGAGE ACCEPTANCE CORP.......... C [12/15/2009 | MORTGAGE PAYDOWN 172,188 172,022 06/15/2010
642866 FX 0|NEW BRUNSWICK PROV CDA. C |04/23/2009 | HSBC SEC INC.....oooirrverrrirnrrersssniesenees 758,309 07/21/2016
1099999. Total - Bonds - All Other GOVEIMIMENL..............ovevveeveeeeeeeeecereeereeerieiee evetreesesseseesessessessessessssnsesesssnssssssnssnsensesesnssnsesessessnsenessnnenes | 20eenn 28,990,796 | ......27,029,188 | ......28,375455 | ........ 28352212 | ..............0 |......(61,081)] ............0 | ......(61,081)]........0 |....28291133 |.......0 |...699,664 |...699664 |...528740 |.... XXX.....
Bonds - U.S. States, Territories and Pc ions
| | | \ \ | | | \ 0 | | | \ 0 |
[1799999.  Total - Bonds - U.S. States, Territories & Possession 0] 0] 0] 0] 0] 0] 0] 0 0] 0] 0] 0] 0 0 [ XXX....
Bonds - U.S. Special Revenue and Special A it
01170P AP 1|ALASKA HSG FIN CORP HOME...........ccconuuvvrmerrin ...|12/01/2009 | VARIOUS 06/01/2037
108151 UU 3 |BRIDGEPORT CONN ...|04/09/2009 | W.H. MEL 07/15/2012
13062N HU 4 |CALIFORNIA ST ...[03/01/2009 | MATURITY. 03/01/2009
3128H6 MY 7|FHLMC ...[12/01/2009 | MORTGAGE PAYDOWN 08/01/2018
3128K7 U5 5|FHLMC ...[12/01/2009 | MORTGAGE PAYDOWN 09/01/2035
3128KG FP 8|FHLMC ...[12/01/2009 | MORTGAGE PAYDOWN 11/01/2036
3128KK XU 8|FHLMC ...|12/01/2009 | MORTGAGE PAYDOWN 01/01/2037
3128LB AZ 1|FHLMC ...|12/01/2009 | VARIOUS 05/01/2038
3128M4 CP 6|FHLMC ...|12/01/2009 | MORTGAGE PAYDOWN ..4,217,363 12/01/2036
3128MM CK 7 |FHLMC ...|12/01/2009 | MORTGAGE PAYDOWN ..4,134,594 09/01/2020
3128P7 BH 5|FHLMC ...|12/01/2009 | MORTGAGE PAYDOWN ..1,201,772 12/01/2025
3128P7 CB 7|FHLMC ...|12/01/2009 | MORTGAGE PAYDOWN ..1,420,077 02/01/2026
3128PE 4N 5|FNMA ...|12/01/2009 | MORTGAGE PAYDOWN 453,133 , 10/01/2021
31294K M4 4|FHLMC ...|12/01/2009 | MORTGAGE PAYDOWN..........occvmmmmririns [ corivvnnnriiiisncniiinns | o 1,161,573 | 001,161,573 | ... 1,205,314 | ......... 1,166,475 | ..ooocvveeriiens [ v (4,901) | oo | v (4,901) | oo [ e 1,161,573 0 01/01/2018
31296S M3 7|FHLMC ...|12/01/2009 | MORTGAGE PAYDOWN 433,385 432,500 0 01/01/2034
31297C HD 5|FHLMC ...[12/01/2009 | VARIOUS, L AT08,576 | e | AT | i | v | | v 1,706,993 0 07/01/2034
31297S R6 4 |FHLMC ...[12/01/2009 | MORTGAGE PAYDOWN LAA19572 | | 8,980 | | 3,980 | | e 1,425,552 0 08/01/2030
31297U 3C 2|FHLMC ...[12/01/2009 | MORTGAGE PAYDOWN 303,565 302,515 0 05/01/2035
31298N UG 8|FHLMC ...|12/01/2009 | MORTGAGE PAYDOWN 21,650 21,634 0 05/01/2031
31387C XK 2|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN 4,977 4,976 0 04/01/2031
31389K WT 4|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN 177,744 176,860 0 02/01/2017
31390G A5 6|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN 116,617 0 05/01/2017
31402R DD 8|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN........cooovvemmreernne | coreeerneeeenneeenneeees | ereene 1,650,740 | ........1,550,740 | .......1,5631,719 | .........1,549,146 | .....cccovrrrrrs 05/01/2035
314038 W5 1|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN 11/01/2033
31404N GC 4|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN 05/01/2019
314058 EF 7|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN 08/01/2035
31406B MW 7| FNMA ...|11/01/2009 | MORTGAGE PAYDOWN 01/01/2035
31406D E7 7|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN 12/01/2034
31406V DP 8|FNMA ...[11/01/2009 | MORTGAGE PAYDOWN 05/01/2035
31406W 2M 5|FNMA ..|11/01/2009 | MORTGAGE PAYDOWN 894,860 894,860 897,620 894,860 06/01/2035




Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I'vid

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 1 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange | Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends

i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Value (Loss) (Loss) (Loss) Received

CUSIP g | Disposal Shares Par Actual Carrying Increase/ |(Amortization)| Impairment | B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. Date Disposal Disposal Disposal Year Date
31409X PU 7|FNMA ...[11/01/2009 | MORTGAGE PAYDOWN 868,692 868,692 843,717 865,677 3,015 868,692 0 28,521 |02/01/2036
31410D 5Y 2|FNMA ... [11/01/2009 | MORTGAGE PAYDOWN........ccocomrimrrnnnes [ v | ceveens 1,252,158 | .......1,252,158 | ........1,269,180 | .......... 1,252,300 (142) | covvvervrerreeis | cevrreerree(142) [ i | e 1,252,158 08/01/2036
31410P A8 6|FNMA ...[11/01/2009 | MORTGAGE PAYDOWN 280,255 280,307 (52 280,255 08/01/2036
31410U YW 6|FHLMC ...[11/01/2009 | MORTGAGE PAYDOWN 898,352 898,820 (468 898,352 09/01/2036
31411C KH 3|FNMA ... [11/01/2009 | MORTGAGE PAYDOWN........cocvvrvmrrnenen [ rrrrneirneriesinneennes [ cevneiines 143,464 (13 143,464 11/01/2036
31411K R4 7|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN 887,448 887,448 01/01/2037
31411N 5C 7|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN 1,235,614 | .......1,235,614 | ... 1,245,074 | ... 1,236,212 | oo [ ceirreecenne(B98) [ oo | eeriieeecena(598) | o | s 1,235,614 02/01/2037
31411W AU 1|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN .754,811 754,811 04/01/2037
31412A U9 3|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN........coovvvemmrrenrns | coreerrmneeenneeesnneens | erneee 1,646,295 | .......1,646,295 | .......1,679,735 | ... 1,651,148 | oo [ e (4,854) | oo | eereeeecn(4,854) | s | e 1,646,295 07/01/2037
31412E 5Y 8|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN 370,507 08/01/2037
31412G XD 8|FNMA ...|11/01/2009 | MORTGAGE PAYDOWN........cosvvremrrrenne | convrennerinseeinneeens | oreeeenene 740,009 | ... 740,009 | oo 761,863 | v 742,965 | oo [ erieeenn(2,956) [ oo | eerrrneenn(2,956) | oo | i 740,009 07/01/2037
46874T CF 7 |JACKSON TENN HOSP REV. ...|06/16/2009 | MORGAN K 361,907 04/01/2018
544644 T4 9|LOS ANGELES CA ...|06/03/2009 | MUTUAL INTERCO 259,633 . , \ , . 275,798 07/01/2017
59333P KH 0|MIAMI-DADE CNTY FLA AVIAT ... [03/26/2009 [ RAYMOND........oooorivriirrireeineirsissisenes | erviseisessssssseseses | eevneienn 495,500 | ...ccooue. . . 503,083 10/01/2013
59455R EA 0|MICHIGAN MUN BD AUTHREV .. ...|09/15/2009 | PIPER JAFFREY 202,298 200,000 207,388 10/01/2012
604129 EE 2 [MINNESOTA ST ...{03/30/2009 | FIRST TENNESSEE 573,785 500,000 549,732 08/01/2015
60636W DN 2| MISSOURI STHWYS & TRANS.........ccccomvrvrmrrrrrrianns ...|03/27/2009 | GOLDMAN (1) 550,995 500,000 541,714 02/01/2022
677659 ND 2|OHIO STATE WTR ...|06/01/2009 | MATURITY. 200,000 200,000 200,000 06/01/2009
718867 QT 4|PHOENIXAZ ST & ...|09/24/2009 | CABRERA, 214,238 200,000 206,624 07/01/2011
745281 X4 2|PUERTO RICO HOUSING ... ...|09/14/2009 | VARIOUS 125,000 | ........... 125,000 125,000 06/01/2009
812633 EW 1|SEATTLE WASHINGTON DR, ..|09/15/2009 | PIPER JAFFREY 200,000 211,109 11/01/2029
927734 SC 8|VIRGINIA BEACH VA ... [05/12/2009 [ VARIOUS..........oooreeeeeseesneeereesesseeesnens | covreesniensrissessnens | evvennnen 108,693 | o 100,000 105,723 10/01/2011
927793 DM 8| VIRGINIA COMWLTH TRANSN BRD TRANSN ...|05/18/2009 | J P MORGAN 200,000 206,905 05/15/2015
928172 QM 0| VIRGINIA ST PUB BLDG AUTH ... |11/02/2009 | WACHOVIA.......cooovvivrinrnsnnnissnrinssninnne | connesssnnesssnsnsenees | onnnee 1,033,520 | oo 1,000,000 . 1,020,113 08/01/2010
3199999. Total - Bonds - U.S. Special Revenue an SMENES.....vveie i ssssnessesenssensenssnsensssssnssssssssnssnenessnnene | veneec$d,093,178 | i 44482,815 | ....44,813,129 | ......44,725647 | ... | (36,281) | o0 [ e (36,281) [ oo L0 [ 44,689,366 |...........0 | .......3,811 | ........3,811 [ ..1422211 |.... XXX.....
Bonds - Industrial and Miscellaneous
00184A AB 1|AOL TIME WARNER INC.......c.ccoummmrrimmmrirmnrrrirneirins . [10/21/2009 | J P MORGAN........onsvrvrrrrimnrnnineninneesines | covveenensinssssnnneens | e 1,600,830 | ........1,500,000 | ........1,629,690 | .......... 1,548,555 | ....cvvvverrirnens [ e (16,718) | covvvvrrvvrrrrren | s (16,718) | .vevvevvrrenns | cererens 1,531,837 04/15/2011
013817 AR 2|ALCOA INC ... |04/29/2009 | JEFFERIES & CO 997,103 192 192 997,295 07/15/2013
025816 AX 7 |AMERICAN EXPRESS CO ... |04/14/2009 | MESIROW. 498,839 30 30 498,869 |.... 08/28/2017
02635P TD 5|AMERICAN GEN FIN MEDTM SR.. ...[10/21/2009 | GOLDMAN (1) 379,814 06/01/2013
02635P TP 8|AMERICAN GEN FIN MEDTM SR. ...[10/21/2009 | GOLDMAN (1) 429,694 09/15/2012
026874 AT 4|AMERICAN INTL GROUP INC... ...|09/21/2009 | CHASE ..1,367,017 05/15/2013
026874 AX 5|AMERICAN INTL GROUP INC... ...|08/18/2009 | GOLDMAN (1) ..1,519,178 10/01/2015
03072S LD 5|AMERIQUEST MTG SECS 2003 ...|11/25/2009 | MORTGAGE PAYDOWN 279,425 (820) (820) (V8 [ 11/01/2033
059478 AE 7|BANC AMER AUTO TR 2005-WF... ...|05/15/2009 | VARIOUS , 6,799,532 285 285 183 | ... 103,952 (10/18/2010
060505 BG 8|BANK OF AMERICA CORPORATI ...|03/17/2009 | BANC OF AMERICA 2,205,000 3,500,000 3,557,242 | oo [ e (1,540) [ e | eerrrnennn(1,540) | v . .(1,350,702) | ....... 12/01/2015
060505 BS 2|BANK OF AMERICA CORPORATI. ...|02/26/2009 | BANC OF AMERICA..........ooovemeriiriennns | coverereerssssessnennns | s 1,616,200 | ........ 2,000,000 ...1,888,227 08/01/2015
060505 DH 4 |BANK OF AMERICA CORPORATI. ...|03/16/2009 | BANC OF AMERICA 848,170 | ........ 1,000,000 998,000 09/01/2017
060505 DK 7|BANK OF AMERICA CORPORATI ...|05/29/2009 | J P MORGAN 2,529,800 2,500,000 2,495,283 09/11/2012
06406H AY 5|BANKNEW YORK MTN BK ENT... ...|05/13/2009 | MESIROW 2,069,840 2,000,000 ...1,998,123 01/14/2011
073902 CE 6 |BEAR STEARNS COS INC ...|05/14/2009 | BANC OF AMERICA 2,303,100 2,250,000 2,280,276 | .o 10/28/2010
125577 AZ 9|CIT GROUP INC ...|04/30/2009 | CITIGROUP............ ..625,000 | ........ 1,000,000 698,957 11/30/2012
125581 AR 9|CIT GROUP INC ...|04/29/2009 | BARCLAYS US FUN .485,000 | ........ 1,000,000 588,782 02/01/2015
12613X DD 0|CNH EQUIPMENT TRUST OTHERABS......... ...{03/26/2009 | BARCLAYS US FUN.......covvnirerirnriinneins [ o | cevid 6,970,469 | ........ 7,000,000 ...6,998,454 09/15/2011
172967 BC 4 |CITIGROUP INC +.|01/16/2009 | CITIGROUP........ovvereeerreeeeeeieeeenneeins | ceeeeeseeesssseessneeees | ceeeeee 1,979,320 ...2,000,000 2,025,541 01/18/2011
172967 CQ 2 |CITIGROUP INC ...|02/27/2009 | CITIGROUP... . 2,624,800 | ........3,860,000 3,874,040 09/15/2014
172967 EJ 6|CITIGROUP INC .+ |08/15/2009 | CITIGROUP.........cevoreeereeeereeeeseneesnneesnns | ceeeesseesssneessneeses | eeeeees 1,459,740 | ........ 1,500,000 ...1,499,023 08/27/2012
172967 ES 6 |CITIGROUP INC +|01/16/2009 | CITIGROUP.........ovvereeereeeereeeerenessneeinns | oeeeesseesssseessneeaes | eeneees 3,363,220 | ........ 3,500,000 ...3,044,033 05/15/2018
207678 AE 3|CONNECTICUT RRB TR 2001-1.......cvveererrerrrrerenns ...|11/03/2009 | VARIOUS 7,816,673 7,644,000 ..1,753,144 12/30/2011
257867 AK 7|DONNELLEY RR&SONSCO PRIV PLACE ...|04/01/2009 | MATURITY. 1,000,000 ,000,000 999,989 04/01/2009
26884A AW 3| ERP OPER LTD PARTNERSHIP... ...|12/07/2009 | ISSUE CALLED at 107.000 1,070,000 | . ,000,000 996,239 10/01/2012
31410H AP 6|FEDERATED DEPT STORES INC. ...|04/01/2009 | MATURITY. 2,500,000 2,500,000 | ........2,569,500 |......... 2,505,967 | .cooovvrvirnnninns 04/01/2009
31428X AP 1|FEDEX CORP +.|08/15/2009 | MATURITY .....cvvvrrirrrinnnrinsrinssnsssensnns | ceverenssnsnssesnnsenes | eenees 1,000,000 | ovnece 1,000,000 999,446 ,000, 08/15/2009
36242D NA 7|GSAATRUST OTHER ABS.......cccoovvvneee ... [11/25/2009 | MORTGAGE PAYDOWN........cccoomvvrmrineres | conrinerinniinsiinsinns | e 459,495 | i 459,529 459,500 (5) (5) 459,495 0| 11,293 |08/25/2034
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36962G 3K 8|GENERAL ELEC CAP CORP MTN ...|06/25/2009 | CITIGROUP............ 2,049,680 2,000,000 2,048,133 | .o B I (5,842) [ voovvrrirreiirans | v 2,042,291 10/19/2012
372470 AE 6|GENWORTH FINANCIAL INC . ... [07/14/2009 [ J P MORGAN.......cooimrimrrirnrinrirsnriissiinenins | ceeersssiseisssssinsinnns | e 1,360,000 | oo 2,000,000 | . . 768,164 826,103 06/15/2014
38141G CG 7 |GOLDMAN SACHS GROUP INC ...|08/11/2009 | BARCLAYS US FUN 13,250,000 | ........3,314,805 | ..........3,296,463 | ......ccooormrrinns 09/01/2012
38144L AC 4 |GOLDMAN SACHS GROUP INC.... oo |+ [08/11/2009 [ CHASE..........otierinirrerierineirssineniesiens | onersesissssessnsenns | sereiens 1,065,850 | ........ 1,000,000 11/01/2012
41011W AA 8|JOHNHANCOCK s ... [10/23/2009 [ JEFFERIES & CO......coooeerrrirerrnnirnerinens [ oreirseriiesineesnssin | ceveees 3,139,560 | ........ 3,000,000 reneenn 3,042,615 | oo 07/02/2010
411352 AA 5|HANSON PLC ...|02/24/2009 | MESEROW ,000,000 | . . .402,068 | ...... 09/27/2010
44810Z AT 7|HYDRO ONE INC ...|10/29/2009 | ROYAL TRUST. 502,367 | . 465,000 . 10/18/2017
449182 BK 9|HYUNDAI AUTO RECV TR 2005........coccmmrreerreeernnes ...|09/15/2009 | MORTGAGE PAYDOWN.........comrvermreenns | cereeerereesmeensneeans | e 6,687,694 | ....... 02/15/2012
44924E AB 6|IBM INTL GROUP CAP LLC ...|11/23/2009 | BANC OF AMERICA.........oovvemrreennreenene | coeeeereeeesneessneenes | weneees 2,738,950 10/22/2012
46625Y SF 1|JP MORGAN COM MTG 2005-LD.. ...|07/13/2009 | CHASE 4,931,445 | . 08/01/2042
478160 AP 9| JOHNSON & JOHNSON..... .. |06/23/2009 | CITIGROUP........covtrrrvirreireerirsnrisserins | coeereseesssssssssseenes | weeeees 1,638,210 | ........ 08/15/2012
49337W AB 6|KEYSPAN CORP ...|03/16/2009 | JEFFERIES & CO. 2,078,000 11/15/2010
501044 CA 7|KROGER CO ...|10/21/2009 | BARCLAYS US FUN......ovirvrrrrrimrrirnnnns | coeerereensnssessnnenes | wereees 3,479,808 | ........ .3,354, 04/01/2011
548661 CM 7 [LOWES COS INC < [11/23/2009 [ CITIGROUP.........coouiirirririniineiseriesiinnes | oneirseiiessissesissinns | ceveens 1,108,700 998,713 09/15/2012
55616X AE 7 |MACYS RETAIL HLDGS INC ... |04/28/2009 | GOLDMAN (1) 915,000 999,235 07/15/2015
571834 AE 0|MARSHALL & ILSLEY CORP .. [08/01/2009 [ MATURITY ...oocomririinrireerneiseisssssnsesees | oneessessesssssesnsenns | seveas 2,000,000 ...1,999,861 08/01/2009
578876 AD 6 |MBNA PRACTICE SOLUTIONS ...[12/15/2009 | MORTGAGE PAYDOWN 4,164,535 L A159,641 | 06/15/2013
59018Y J6 9|MERRILL LYNCH CO INC MTN.. ...|03/17/2009 | BANC OF AMERICA 731,170 998,708 (267,562) 08/28/2017
59018Y M4 0|MERRILL LYNCH CO INC MTN.. ...|03/17/2009 | MESIROW ..815,000 ...1,001,559 (186,483) 02/05/2013
617446 V8 9|MORGAN STANLEY ...|01/27/2009 | MESIROW 2,499,886 (114,388) 08/31/2012
61748A AE 6|MORGAN STANLEY ...|04/15/2009 | VARIOUS 1,966,733 | ..oovreerrreinns .(293,296) 04/01/2014
637432 LM 5| NATIONAL RURAL UTILS COORP... ...|03/09/2009 | MESIROW ...1,997,160 ...35,189 | .. 07/01/2013
69347U AC 4|PNC FDG CORP SUB MTN BE ...|06/17/2009 | T D SECURITES 999,836 13,236 12/114/2010
755111 BQ 3|RAYTHEON CO ...|09/29/2009 | UBSW 1,496,839 |.. 63,889 01/15/2011
780641 AG 1|ROYAL KPN NV. ...|07/03/2009 | ISSUE CALLED at 106.478 2,081,864 |.. 10/01/2010
78387G AD 5|SBC COMMUNICATIONS INC... ...|09/24/2009 | BARCLAYS US FUN 03/15/2011
852060 AS 1|SPRINT CAPITAL CORP ...|05/07/2009 | CITIGROUP............ 03/15/2012
884903 AS 4| THOMSON CORP ...|08/15/2009 | MATURITY. 08/15/2009
91913Y AJ 9|VALERO ENERGY CORP ...|04/01/2009 | MATURITY, 04/01/2009
91913Y AM 2 |VALERO ENERGY CORP NEW. ...[10/07/2009 | MORGAN STANLEY 06/15/2017
92344G AL 0|VERIZON GLOBAL FDG CORP ..108/12/2009 | VARIOUS.........oovvierinrineeisrineriinsineninenes | corneenssinseissessinsens | 1eennn8,784,150 | ........8,250,000 | ........8,975,410 | .........8,514,453 | .....cccoeeun. 12/01/2010
94980V AE 8|WELLS FARGO BK NATL ASSN.... . | -.-|10/14/2009 | BANKAMERICA 05/16/2016
00433J AB 1|ACCESS RDS EDMONTON LTD C [11/30/2009 | ROYAL TRUST 09/30/2037
02137Z AA 2|ALTAGAS INCOME TRUST ... C [08/13/2009 | CASGRAIN CO.......convvrvrrrrerrerersnerersneenns | eevermmresmmeesnneeeinns | veneeenn 1,023,452 | ........1,005,000 | ..........993,061 | ..ccoirrii999,526 | oo | ervrneeni 2,014 | i | e 2,014 | | 1,001,540 |.... 09/01/2010
07786Z AA 5|BELL ALIANT REGIONAL COMMUNICATIONS....... C (03/25/2009 | VALEUS MOB 459,988 | ... 09/26/2011
07786Z AC 1 |BELL ALIANT REGL COMM ...| € |03/25/2009 | NBC CLEAR 424,909 |.... 02/26/2014
13591Z T8 3|CANADIAN IMPERIAL BK COMM.. C |04/15/2009 | CIBC. 744,441 03/07/2011
136069 CR 0|CDN IMPERIAL BK OF COMMER.. C |04/20/2009 | NBC CLEAR 735,507 03/28/2016
136375 BF 8|CANADIAN NATL RY CO. .. | € {11/23/2009 | BANKAMERICA.........oevvivrrinnnrinsnrinennes | v | e 1,093,330 | ........1,000,000 | ........1,067,220 |..........1,052,487 | .cocvvvrrirmmrrrns | cerveene [ Y4 | ST JCZ Y0 ) IR IR 1,036,141 | ... 10/15/2011
13643Z AD 0|CANADIAN OIL SANDS LTD MT.... .. | C [07/15/2009 | VARIOUS ,000 | ........1,400,000 | ........1,415,204 | ..........1,404,387 | ....ccccccomurrern. ,387) [ oo B 70 RN IR 1,400,000 06/29/2009
13644Z AW 7 | CANADIAN PACIFICRR CO ..... ... | C |04/29/2009 | VALEUS MOB ..385,560 407,474 06/01/2018
13668Z AP 3 |CANADIAN TIRE LTD MTN CDS C |03/24/2009 | CIBC 997,669 979,906 13 13 979,919 10/01/2010
233832 CB 5|DAIMLER-CHRYSLER CDA FIN ...| C (02/10/2009 | T D SECURITES 749,946 26 26 749,973 03/30/2009
269487 AA 2 |EAGLE CR CARD TR C |05/14/2009 | SCOTIA C 1,000,000 (01 OO 1,000,000 03/17/2011
29410Z AG 0|EPCOR UTILS INC MTN CDS .. | C |05/08/2009 | RBC DOMINION 960,542 260 260 960,802 01/31/2018
30766Z WC 3 |FARM CREDIT CORP .. | C |06/23/2009 | T D SECURITES 1,022,872 (92) ((CPA | I I 1,022,780 | .... 10/05/2020
31807Z AD 4 |FINNING INTL INC C |04/03/2009 | CASGRAIN CO 414,978 1 1 414979 | .... 09/03/2013
391382 AA 6| GREAT-WEST LIFECO DEL FIN ......covvverrrerriirnnee C (05/08/2009 | RBC DOMINION 1,761,538 74 Y23 S I 1,761,612 06/21/2067
493129 AA 8|KEY NOVA SCOTIAFNDG CO PRIV PLACE..... | C |12/14/2009 | MATURITY. 299,991 9 9 300,000 12/14/2009
56501Q AB 4| MANULIFE FINL CAP TR....... ... | C |05/22/2009 | T D SECURITES 538,328 | ..oovvveerrrienns [ v (3,018) | covoevrerereernee [ v (3,018) 535,311 | oooereeceerre [ o 06/30/2012
629182 MD 2 NHA MBS CMO. ...| C |12/15/2009 | MORTGAGE PAYDOWN 18,909 51 51 18,961 03/01/2017
683244 AT 4|ONTARIO SCH BRDS FING CO| C |06/25/2009 | VARIOUS 10,278 0 10,278 06/25/2032
75585R DQ 5|REAL ESTATE ASSET LIQUIDITY TR... C (05/15/2009 | VARIOUS , , 474,716 0 ATATAT | e | e (18,826) | ....... (18,826) 03/12/2038
75585R GC 3 |REAL ESTATE ASSET LIGQUIDITY TRUST. .| C |03/24/2009 | VARIOUS, 542,109 590,196 590,175 0 590,175 | ..covevververrir | o (48,066) | ....... (48,066) 12/28/2038
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780085 RL 2|ROYAL BK CDA MONTREAL QUE.... ...| C [03/24/2009 [ VARIOUS.........coomriirrrinririniiesiineeissins | ronvississsssissssesssns | eovseien 859,867 803,552 802,720 (160) (160) 802,559 08/15/2012
780085 RW 8 |ROYAL BK CDA MONTREAL QUE.... ...| C {09/28/2009 | VARIOUS. 1,187,715 147,342 LA144.632 | [ (1,374) | oo | e QIR TZ ) E— 09/27/2010
80802T DH 8|SCHOONER TRUST SER 2005-4 CL A- .. | C |05/26/2009 | VARIOUS. 1,018,005 . ,084,686 1,084,686 1 1 09/12/2020
80802T GJ 1|SCHOONER TRUST OTHER ABS... .| C ]11/10/2009 | VARIOUS........ooiririrrerneinerisiinseresinees | cernseiseesessnsssenes | seseenns 1,017,854 | ....... 1,081,450 | ........ 1,081,439 ...1,081,441 0 10/12/2038
80802T JR 0[SCHOONER TRUST CMO....coovvvs C |05/27/2009 | VARIOUS 831,384 .926,437 926,690 442 442 06/12/2022
83357Z AE 7 |SOBEYSINC C (03/02/2009 | SCOTIA C 252,496 264,641 224 224 10/06/2036
866796 AE 5|SUN LIFE FINL INC C (05/08/2009 | RBC DOMINION 263,036 280,836 3 3 280,838 01/30/2023
87239B AA 3| TD CAP TRIII SECS......ossrrerreerrrermnreennneen C [04/23/2009 | TD WATER........corveerrreermreerneessneessnesenns | eeessmeesssneessnssssns | soveessnes 430,698 440,000 0 440,000 12/29/2099
87807T AA 6|TDCAPTRII C |04/23/2009 | TD WATER 833,615 862,384 (66) (66) 862,318 12/31/2052
89116Z AE 6| TORONTO DOMINION BK ONT .......cocnsrrrvennee C |03/26/2009 | SCOTIA C.....ovvvvvrrrrrrsnrsssnrissnnesssnenns | sevessssnsssssssssssssens | sosseeens 595,660 ) . 580,000 580,000 11/01/2017
3899999. Total - Bonds - Industrial and Miscellangous............cccoc.vereessrvviiesrrssnnns ...152,256,688 | ....157,741,314 | ....156, 323 877 | ... 152,752,368 | ...... 733,318 | ... 51,101 | o0 | 1 784419 |0 | 153,536,788 |..............0 |..(1,280,099) | ..(1,280,099) | ..6,038,372 |..... XXX.....
8399997. Total - Bonds - Part 4 ...250,983,163 | ....251,625,918 | ....250,972,817 | ...... 247,381,713 733,318 |......(36,634) | ..o 0 | ... 696,684 |0 | i 248,078,399 | ...............0 | ..2,904,765 | ...2,904,765 |..8,462,659 |..... XXX.....
8399998. Total - Bonds - Summary &M fIom Part 5..........cciiiiiisiiiiniiins i sssss s sssss s s sssss s st | o 41,875,568 | ...... 38,828,000 | ...... 41,955,064 41,878,683 , ,116) ] .....587,860 |..... XXX.....
8399999. Total - Bonds. ...292,858,731 | ....290,453,918 | ...292,927,881 | ...... 247,381,713 | ... 733,318 |.....(113,017) | .cooooveveeenn0 [ ...620,301 |0 [ i 289,957,082 ..2,901,649 |..2,901,649 |..9,050,519 |..... XXX.....
Common Stocks - Industrial and Miscellaneous
008474 10 8|AGNICO-EAGLE MINES .. | C112/18/2009 | VARIOUS.........ovvirrinrirrriseierinsiseeienes | cvvvens 5,200.000 |.... 291,398 845 845 | .......1,159 | ..... XXX.....
064149 10 7 |BANKNOVA SCOTIA HALIFAX ...| C [12/09/2009 [ VARIOUS.........ccooomviiiinrinrirnsirnsenerirsninss | ovene 13,900.000 686,715 |.... (97,892)].......(97,892) | .......18,032 | ..... XXX.....
067901 10 8|BARRICK GOLD CORP. ... | C {07/14/2009 | VARIOUS.........oovevrrrierrerrneerneeiseirseeienes | aevens 10,000.000 {..........381,300 | ... XXXorrrroier | rerrrennid09,938 | oo 447,100 | ic(B7,162) [ ovevireircins | wevneeneeirneinne [ erreenene(37,162) | v | i 409,938 |.... ...(28,637) | .......(28,637) | ........2,264 |..... XXX.....
097751 20 0|BOMBARDIER INC C (03/30/2009 | ECEM PENSON.........ooommrremnrrernreirnreins | creees 42,200.000 230,984 | ....ocoovvriener | .(110,699) | .....(110,699) | .........1,072 | ..... XXX.....
112585 10 4 |BROOKFIELD ASSET MANAGE - CL A ...|C{11/10/2009 | FRACTIONAL SHARE 0.500 L[S PUSUUPRRPRRPR [SURRSRRRRUOON N VUSROS XXX.....
124765 10 8|CAEINC C [11/13/12009 [ VARIOUS.........coooecveeecresenresenreseesisennies | eeeees 32,700.000 264,870 318,579 | oo [ ernne(78,970) | .......(78,970) | ........ 2,412 | ..... XXX.....
136069 10 1|CAN IMPERIAL BK OF COMMERCE .... .. | C |06/09/2009 | CIBC......oouvvrrreereererernereeesssesssseesssseenns | e 14,300.000 ..730,587 903,672 | ..ovvrvvvrnaes | +e(117,087) | .....(117,087) | .......24,882 | ..... XXX.....
136385 10 1|CANADIAN NAT RES LTD. C (05/22/2009 | CIBC. 5,600.000 436,302 | .oovrrrrireies | 2ereer(99,056) | .......(99,056) | .........1,148 | ..... XXX.....
13645T 10 0|CANADIAN PAC RY LTD.... .. | C [05/12/2009 | VARIOUS 152,292 | i | e 15,617 | 15,617 | 1,584 XXX.....
19238V 10 5|COGECO CABLE INC. C (09/14/2009 | TD WATER 267,016 |..ccccoovvvrec | ...n(88,304) | .......(88,304) | .........2,076 |..... XXX.....
225908 10 2|CRESCENT PT ENERGY TR......coouvvimmrrimerrirererrnens A |08/24/2009 [ VARIOUS..........oconvrvermmrrmnerinnerinseernsnenes | 1000e34,000.000 | ....r0.892,619 | v XXX v | 00000 1,001,897 | 0.673,200 | ......328,697 | oo | v | 000 328,897 [ oo [ v 1,001,897 | ..ccovvvvvrrnenr | ..(109,278) | .....(109,278) | .......45,885 | ..... XXX.....
292505 10 4|ENCANA CORP C [12/03/2009 | VARIOUS . 1,063,823 | ..o | eeennn(13,209) | ......(13,209) | ...... 16,939 | ..... XXX.....
303901 10 2|FAIRFAXFINL HLDGS LTD C |06/16/2009 | VARIOUS..........coccnmrimrrirmrirnnirnrrsnisninnss | w0 1,700.000 | .......... 483,974 | oo XXX ovivirs | e 414,451 | .........663,000 | ..... (248 549) LA14451 || 089,523 ] ...69,523 | .......16,650 |..... XXX.....
380956 40 9|GOLDCORP INC NEW. .. | C|12/11/2009 | ECEM PENSON J—— 13,743 | oo | 003,075 | 100000 3,075 | 52 | XXX.....
539481 10 1|LOBLAW COSLTD C |10/27/2009 | VARIOUS 46,194 ....12,390 | ..... XXX.....
56501R 10 6| MANULIFE FINANCIAL CORP ........covvvvrrrrerrrirnnes C {12/09/2009 | VARIOUS.........covvevmrererrnrineereriseesserines | avvens 42,600.000 (264,595) | ..... (264 595) | ..oue 26,039 |..... XXX.....
59162N 10 9|METRO INC C [08/06/2009 [ VARIOUS..........oooeevererreremreesenriseesisennins | eeeeee 10,000.000 (802) | ..eovrrrre(802) | ..vver 2,750 | ... XXX.....
683715 10 6|OPEN TEXT CORP. A {01/13/2009 | RAYMOND.........ocommreemmrrernnreemneeersseeesnnees | weerreni800.000 | v 167,726 | oot XKX e | e 147,639 | 132,572 | 115,087 | v | ceveernnneennneenns | eeeeenneec 15,087 | o | e 147,639 | s | 1000000.20,087 | .000.20,087 | oo | e XXX.....
73755L 10 7|POTASH CORP SASK INC .. | € 02/23/2009 | VARIOUS. 152,218 [ iii(91,910) [ oo [ e | eereeeene(91,910) | oo | 080,308 | o | 0000091,697 | ......91,697 | ...........214 | XXX.....
73927C 10 0|POWER FINANCIAL CORP ... .. | C [03/10/2009 | VARIOUS 131,450 | 000e86,753 | covveoevererenns | veveernrneernnenenns | eereenee88,753 | ovvvireiineeen | cevreenennn218,203 | s | 00(129,719) | .....(129,719) | ......... 1,925 | ..... XXX.....
74326Y 10 7|PROGRESS ENERGY RESOURCES CO.. ... | A |12/08/2009 | VARIOUS, 362,880 | ....cc..8,158 | oooeereeerrceenns [ v | 8,158 | s | e 371,038 | e | 200002 32,669 | ........32,669 | .........7,620 |..... XXX.....
760975 10 2|RESEARCH IN MOTION........ccooccvvmneee A {09/29/2009 | MERRILL ...100 000 4,950 | . 3,435 | e | 3835 | | 8,385 | | e (1,108) | (1,108) | s [ XXX.....
775109 20 0|ROGERS COMMUNICATIONS - CL B, ...| C |08/05/2009 | VARIOUS. 3,100.000 479,329 [.....(100,752) [ cooovvververenenes [ eevmnerrnnerinnee | aeeeeee(100,752) | v | ornerrenen 378,577 | i | 00000250,195 | ........50,195 | .........5,265 |..... XXX.....
780087 10 2|ROYAL BK CDA MONTREAL QUE ...| C {12/18/2009 | VARIOUS. 348,403 | ... 132,846 | ..o [ | e 132,846 | | 81,249 | i | 1 (14,925) | ......(14,925) | .........9,850 | ... XXX.....
82028K 20 0|SHAW COMMUNICATIONS INC.... C [12/03/2009 | VARIOUS 557,538 | oo B,A14) [ o e | (5414 | | 852,124 | i | 1 (65,117) | ... (65,117) | ... 14,875 | ... XXX.....
82509W 10 3|SHOPPERS DRUG MART CORP.. ...| C |08/14/2009 | VARIOUS 41,435 | ... 154,894 | oo [ | e 154,894 | | 0000000 596,329 | s | 10 (94,480) | ......(94,480) | .........4,021 | ..... XXX.....
866796 10 5|SUN LIFE FINANCIAL SVCS CAN. ... | C |08/07/2009 | VARIOUS 41,154 |10 12,660 [ oo [ e | 12,660 | i | 153,814 | | e (68,971) | . (6,971) | ..o 1,944 | XXX.....
867229 10 6[SUNCOR ENERGY INC .. | C |08/07/2009 | CORPORATE REORGANIZATION......... 640,440 | .....(220,415) | ..oovvvvrnrrrrennne [ e | 20eene(220,415) | s | 420,025 | s | 151,485 | ... 151,485 | ........ 4,050 |..... XXX.....
87425E 10 3|TALISMAN ENERGY INC... C |08/05/2009 | CIBC 25,200 | covvornrreerenneins | eevernnneiinneninns | eeevennesennnnes | eeevnnneinnnenns0 | e | e 28,2000 | oo | oo (1,947) [ (1,947) | ..o 158 | XXX.....
87971M 10 3|TELUS CORPORATION C [04/14/2009 [ VARIOUS.........oooooeeeeeeeeceneeecemerecereeecennnres | 000000.5,800.000 | 1. 179,443 | oo XXX | 00000000180,032 | o 215,586 | ....... (35,554) | cvvveoereennreeinns | cereennerennenins | veeeeeen(35,554) | covvverrrriinnies | eevreenennn 180,032 | e | vreeeeennn(589) | e (B89) | ........5,510 | oo XXX.....
884903 10 5| THOMSON CORP C (09/16/2009 | VARIOUS 323,960 | ..oooveeeeeceeees e oo | eenereeeeneenn0 | e | 323,960 | v | e (14,087) | .......(14,087) | ........4,106 | ..... XXX.....
88706M 10 3|TIM HORTONS INC C (05/25/2009 | VARIOUS 314,010 22,052 [ oo oo | 022,052 | oo | 336,082 | v | 100a(67,050) | ........(67,050) | ............892 | ..... XXX.....
891160 50 9|TORONTO DOMINION BK ONT. .. | C |12/09/2009 | VARIOUS 477,950 228,350 | ..o | eeeeeereneceenin | 0000i228,350 [ e | e 706,300 | oo | 0eennn(23,775) | ......(23,775) | .......22,265 | ... XXX.....
89353D 10 7| TRANSCANADA CORP ...| C |06/24/2009 | VARIOUS! , e XK | 00 238,413 [ 162,840 | e 75,573 | i Lo | e 75,573 | i | 238,413 | i | 1 (44,754) | .......(44,754) | .......2,844 | ..... XXX.....
9099999. Total - Common Stocks - Industrial and Miscellaneous 12 380 045 |.. .....13, 371 708 12,310,011 |...1,061,697 .....1,061,697 |........0[....13371,708 |.......0 |...(991,664)]....(991,664)]...260,873 |... XXX.....
9799997. Total - COMMON SEOCKS = PAM 4.0 bt | e 12,380,045 | ..o XXXoiiviee | i 13,371,708 12,310,011 |..1,061,697 | ..o |0 | i 1,061,697 |....occoen0 | ... 13,371,708 | .......eo....0 | .....(991,664) | .....(991,664) | .....260,873 | ..... XXX.....
9799998 Total - Common Stocks - Summary Item from Part 5 2,924,358 |.. 3,093,328 0 | | 0000000.3,093,328 | oo | ....(168,969) | .....(168,969) | ........4,746 |..... XXX.....
9799999. TOtal = COMMON SEOCKS........vveeoreeeireesesieseseessseessseeseseesssesssesessesessssne eesssessssssssssssessssssssssesssssessessesssssessssssssssnssesassssssessssssssssssssseses | ceosee 15,304,403 | .. ...... 16,465,036 1,061,697 |0 [0 | 1,061,697 ..(1,160, .(1,160, 619 |..... XXX.....
9899999. Total - Preferred and COMMON SOCKS. .....uuuiiiuiiireisiiiississsssiessssessasisies | eeessssssssssassssess st st s s ses bbbttt | nnnees 15,304,403 | ... XXXoooooor | oo 16,465,036 ...1,061,697 ..(1,160,633)]..(1,160,633) | ..... 265,619 |..... XXX.....
9999999. Total - Bonds, Preferred and Common Stocks ...308,163,134 | .. ....309,392,917 ...1,795,015 .306,422,118 1,741,016 | ...1,741,016 |..9,316,138 | ..... XXX.....
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Bonds - U.S. Government
912828 FQ 8|U S TREASURY. ...|01/27/2009 | CITIGROUP |01/30/2009 BARCLAYS US FUN 2,000,000 2,352,109 2,320,703 2,351,536 (574) (Y] TSI SN (30,833) ..43,981
912828 JR 2|U S TREASURY ...|01/16/2009 | BARCLAYS US FUN.. 01/21/2009 | DEUTSCHE BANK........coonsrivrnniens 8,731,825 (246) (246) .......(99,657) ...53,790
0399999. Total - BONS = U.S. GOVEIMIMENL........couiveiiiieieissiiesiessisssiesssssssessssies ssssssssssssssssssssssssssssssssssssssssssssssssssesssssssesssssssssssssssssssesssssssssssssssesssssssssssssssnsssnssensnns | erneeenedy 700,000 ]......11,084,179 |......10,952,871 | ........ 11,083,361 0 (820) 0 (820) 0 0 97,771
Bonds - All Other Government
135087 WX 8| GOVT OF CANDA C |02/10/2009 05/05/2009 | VALEUS MOB.........ovvvemmeeermnrrernnnee | wernereeena 713,000 | coviierr 754,782 | oo 751,146 | i TAT,325 | e [ e TABT) | i | eevierae TABT) | s [ | 0000 3,821 [ 0i003,821 {......16,868 | ... 7,950
135087 XG 4 |GOVT OF CANDA C |05/22/2009 07/09/2009 | HSBC SEC INC......oovvevrvrerrrcirnrrees | werreeeenn 143,000 | 179,565 | oo 181,440 | 179,435 | e [ e (130) [ i | e (130) | e [ | 00000 2,005 | ...2,005 | ... 969 | ... 3,087
135087 XM 1 |GOVT OF CANDA C |07/08/2009 07/10/2009 | SCOTIA C 13,315
135087 XY 5|GOVT OF CANDA C |03/24/2009 08/19/2009 | VARIOUS........oovvverereeeereccrerecersnres | 0000rr.989,000 | .......1,032,417 | ....... 1,026,755 | .....cc...1,022,575 | oo | e 9882) | e | eeieeenn(9882) | o oo | 08,180 | ... 4,180 | .....15,730 | ... 2,818
135087 YC 2|GOVT OF CANDA C |05/26/2009 07/02/2009 | VALEUS MOB 12,375
135087 YF 5|GOVT OF CANDA C |03/26/2009 .05/05/2009 | LAURENTI. ....covverrrerrerirscrinnneees | werneenn461,000 | ...........509,405 |...........502,836 | ...........508,855 | ....coooomvrrrinuee | rrrmrererna(550) | covervrrirvrrinns | vvrrireenend(550) | v [ | cernne(6,020) | .........(6,020) | ... 7,982 | ... 6,062
135087 YG 3|GOVT OF CANDA C |05/22/2009 .|08/25/2009 | VARIOUS 46,881
135087 YL 2|GOVT OF CANDA C |01/12/2009 .|05/20/2009 | VARIOUS 13,728
135087 YN 8|GOVT OF CANDA C |04/03/2009 .107/10/2009 13,739
135087 YP 3|GOVT OF CANDA C |06/01/2009 07/02/2009 17,121
135087 YQ 1|GOVT OF CANDA C |02/23/2009 07/09/2009 | CIBC.......cvvvvemrrrirmerrirnnrrirserrirsenniines | wvrennni460,000 | ...........496,064 | .......... 467,636 | ............ 495,856 | ..ccooovimmrrinins | rireencena(208) | oo | e 208) | v [ | 200(28,220) | .......(28,220) | ...... 11,368 | ... 4,386
135087 YR 9|GOVT OF CANDA C |04/28/2009 | VARIOUS... 11/05/2009 | VALEUS MOB.........occovveimmerrirvinsens | verrrrrnn 380,000 | .......... 404,434 | ..........386,764 | ............ 403,331 | .oocimvcrriinnns | verreed 1,103) o | ovveerrend(1,103) | o | v [ 10 (16,567) | ... (16,567) | ...... 13,646 | ..... 5,856
135087 YS 7|GOVT OF CANDA C |07/10/2009 | VARIOUS... .107/21/2009 | CASGRAIN CO.......ovvvverrrrirrrrirs 24,746
13509P AW 3| CANADA HOUSING TRUST C |05/05/2009 | LAURENTI..... . 107/29/2009 | VARIOUS 2,650,000 |........2,795,962 |.......2, 773,408 | ......... 2,779,271 | covvoovovvcverrces | v (16,691) 15,584
13509P BC 6 |CANADA HOUSING TRUST.. ...| C|07/29/2009 | T D SECURITES 11/24/2009 | VALEUS MOB... 1,591,000 |....... 1,709,211 | .o 1,712,075 | crvcccc 1,709,217 | e [ evnreenneeinnees [ eovnnneinneninnnee | vneeenneneneeesQ [ e | oo [ 002,864 | 02,864 |.....34,523 | ... 9,624
683234 8C 5|ONTARIO PROV CDA............ . | C |06/30/2009 | RBC DOMINION.... 09/01/2009 | T D SECURITES... coeeeer.968,000 52 | oo | o2 | oo oo | e 14642 | 14,642 | ... 15515 | ... 9,826
1099999. Total - BONAS = All OEI GOVEINMENE. .. .. exuetreesssereseeessseessesesssseessssse | eeseessaeeesseees 08440888888t | et 27,718,000 29,436,074 0] (75,565) | ..oovverrnneens 0 .207,998
| Bonds - U.S. SpTciaI Revenue and Special Assessment | | | | | | | |
0 0
[3199999.  Total - Bonds - U.S. Special Revenue and Special Assessments 0| 0 0] 0 0 0] 0 0 0] 0 0| 0] 0 0]
Bonds - Industrial and Miscellaneous
12544U AA 9|CIBC CAPFDGLP . | C |03/04/2009 | CIBC 05/21/2009 | VARIOUS..........coccoimurvimsrrenserrnsnenes | evreennena700,000 | ...........700,000 | ........... 801,581 | ..o 700,000 0 | v | eevrreresieeens | oo 101,581
12544U AB 7|CIBC CAPFDGLP C |03/04/2009 | CIBC 05/21/2009 | T D SECURITES rreernnnn831,570 ..500,000 0 ... 131,570
89353Z BU 1| TRANSCANADA PIPELINES LTD C 102/12/2009 [ TD WATER.......coovimiiinriinrissirassinns 05/22/2009 | RBC DOMINION... .198,099 ..159,248 2 2
3899999. Total - Bonds - Industrial and Miscellangous..............ccceeeerivrresreirnnnns .1,631,250 |..........1,359,248 0 2 0 2 0 0
8399998. TORA] = BONDS. .1vvv111rreeeeeereese s see s8££ eEE8 0888 EE Rttt snnnes | nsees 38,828,000 41,875,568 | ........ 41,878,683 | ..ooovorrrrennn. 0 . TR — (O (76,383) | ..ovvverane (] I 0 .305,769
Common Stocks - Industrial and Miscellaneous
008474 10 8|AGNICO-EAGLE MINES ........cccoooormrrernnens C |06/23/2009 | VARIOUS 10/30/2009 | VARIOUS........oveerreeerrreerrreerneeenns | vreeeed 6,500.000 0
008916 10 8|AGRIUM INC C |05/04/2009 | NBC CLEAR.. . [10/27/2009 | NESBITT 2,000.000 0
380956 40 9|GOLDCORP INC NEW........cccommerermmrrerneeeens C |03/18/2009 | MERRILL 12/11/2009 | VARIOUS........ovveoererererneeersneenns | vveeees 4,900.000 0
56501R 10 6| MANULIFE FINANCIAL CORP................... C |06/09/2009 | SCOTIA C...ovvverrrvrrrrrrrererrneennnens 08/13/2009 | MERRILL 6,300.000 0
59162N 10 9|METRO INC C |04/23/2009 | CIBC 06/11/2009 | VARIOUS 2,500.000 0
71644E 10 2|PETRO-CDA. C |06/24/2009 | VARIOUS.........coovvmmrrerrrirnrrirreeenns 08/07/2009 | CORPORATE REORGANIZATION | ...... 15,000.000 0
71645A 10 9|PETROBAKKEN ENERGY LTD......c.ccconnens C |10/06/2009 | CORPORATE REORGANIZATION |10/27/2009 | VARIOUS 8,247.000 0
73755L 10 7|POTASH CORP SASK INC .. | C |05/21/2009 | VARIOUS... 08/17/2009 | VARIOUS 2,900.000 0
866796 10 5|SUN LIFE FINANCIAL SVCS CAN. .| C |06/12/2009 | NESBITT .108/07/2009 | VARIOUS..........oooniriieirriirnninniirenes | nvenns 3,100.000 0
867229 10 6|SUNCORENERGY INC............. C |04/09/2009 | VARIOU .108/07/2009 | CORPORATE REORGANIZATION | ...... 18,600.000 0
89677E 10 4|TRISTAROIL & GAS LTD NEW. C |09/01/2009 | VARIOUS... 10/06/2009 | CORPORATE REORGANIZATION | ...... 17,000.000 0
9099999. Total - Common Stocks - Industrial and Miscellaneous....................... 0 0 0 0 0 0. (168,969)
9799998. Total - Common Stocks ...3,093,328 0 0 0 0 0 0. (168,969) .
9899999. Total - Preferred and Common Stocks cnen3,093,328 0 0 0 0 0 0. (168,969) | .....(168,969) | ........ 4,746 )
9999999. Total - Bonds, Preferred and COMMON SEOCKS...............rrverireeirrieiiiees reeeerieeeeseeeeeseseessseesssseessseessaeessssessesessssessssanssssansssssnessssnssssnessssnssssssssssnsssnansssansssassssassssansssnnessnnesenncees | 100 45,048,392 | ... 44,799,926 | ........ 44,972,011 | oo 0 .. [LGIEER)) [— (U (76,383) | ....ccc.nn (V] - 0 ... (172,085) | .....(172,085) | ....592,606 | .305,769




Annual Statement for the year 2009 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC  [NAIC Valuation] Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien| (See SVO | Intangible Assets| Total Amount 10
CusIP Description Insurer | Purposes and | Connected with of Such Book/Adjusted
|dentifi- Name of Subsidiary, Controlled or |dentification| Procedures | Holding of Such | Intangible Carrying Number of % of
cation Affiliated Company Foreign| Number Manual)  [Company's Stockq]  Assets Value Shares Outstanding|

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....773,917,680.

2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of  |Indirectly by Insurer on Statement Date]
Name of Company Listed in Intangible Assets 6
CUSIP Section 1 Included in
[dentifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1| Number of Shares | % of Outstanding

NONE

E16



Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
E Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
cusIp g Date Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code |n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
All Other Government Bonds - Issuer Obligations
CANADIAN T-BILL @.... | C|11/02/2009 | RBC 02/04/2010 | .............. 199,959 73 200,000 199,886 | ..vvoouverreerrrrrnins | cevvrnnerssneesnnne | veevensenenns | oo 0222 [NA... | oo 36 | i
CANADIAN T-BILL @.... | C|11/12/2009 | WOOD 02/18/2010 | .......... 1,199,636 < ORI DU RN 1,200,000 | .......... 1,199,256 | ..oovveereeernneernnes [ e [ e [ o 0.231 [NA.. | oo 199 | oo
CANADIAN T-BILL @.... | C|12/10/2009 | WOOD 03/18/2010 249,886 33 250,000 249,853 | ... v | | o 0.220 |N/A....
0499999. All Other Government Bonds - Issuer Obligations . 1,649,481 0 486 0 0. .1,650,000 ..1,648,995 0 0 .. XXX
1099999. Total - All Other GOVEMMENT BONGS..........iverueireseireieirssesrs s s8££kttt | cnirsaennes 1,649,481 0 486 0 (] 1,650,000 | .......... 1,648,995 0 0]... XXX
Total Bonds
7799999, SUDLOLAIS = ISSUBT ODIIGAIONS. ... . rvvsoriessriesisesess et sss sttt 888ttt | innnieias 1,649,481 0 486 0 (V] 1,650,000 |.......... 1,648,995 0 0 | XXX | XXX XXX
8399999, SUDIOLAIS = BOMAS. ... veereurereeestisstes sttt e s8R £ 8RR E bbbkttt nnnnns | eissninenes 1,649,481 0 486 0 [V 1,650,000 | .......... 1,648,995 0 0 | XXX | XXX XXX
Class One Money Market Mutual Funds
09248U 61 9|BLACKROCK PROVIDENT TEMPFUND INST'L. ..|05/15/2008 | BLACKROCK..........ccorreerreermreenmneesssneesans | e XXXooo [ s 47,941,697 | oo [ eornrreeneeeenneesees [ cenreeerneeesnneesnns [ cenreesnneessneesns | e 47,941,691 | ........ 47,941,691 I 315,645 | ..o
26188J 20 6|DREYFUS CASH MGT NST SHARES . |..103/06/2009 | DREYFUS.......covvvoerrerecreseereeeneisensisenenes | oo XXX | rrreeeT,203,797 | oo [ eevrnneeinnreinnenis | ceeesneeesnnsesnsseens | seeesnssesnnssssnnneens | cesneed 47,203,797 47,203,797 250,740
38141W 23 2| GOLDMAN SACHS TR......covverrrernrrersrresseresssnssssnesns | oneeees ..112/22/2008 | GOLDMAN (1)..e.rveeeveeeevisecri e | e XXXeooo [ s 32,174,516 32,174,516 | ....... 32,174,516 R
8999999. Total - Class One Money Market MUIUI FUNGS. ... .c...ruruirissiriesseies s ssees s sessss sttt | snsenas 127,320,004 0 0 0 0 XXX cewoeee | e 127,320,004 0 0 |.XXX.....| . XXX.... | .XXX.
9199999. Total - SKOMt-TEMM INVESIMENTS. .........vo.reevereeereeeiseeets e eeess e eeee e snnnsannnin | coeinas 128,969,485 0 486 0 0 XXX ovoreee | e 128,968,999 0 0 . XXX.....] .XXX.....| .XXX.
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Annual Statement for the year 2009 of the AFFlLlATED FM |NSURANCE COMPANY

Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. A-Sn. 3
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 3
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Pt. C-Sn. 3
NONE

Sch. DB-Pt. D-Sn. 1
NONE

Sch. DB-Pt. D-Sn. 2
NONE

Sch. DB-Pt. D-Sn. 3
NONE

Sch. DB-Pt. E-Sn. 1
NONE

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2009 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
BANK OF AMERICA (LOSS PAYMENT)........ccccoeene. HARTFORD, CT.....ovuiiiiririineineeeeseesseseesssseessesenes | eeseeenes | sevseessesneseesssncenn ...(8,242,203) | XXX
ROYAL BANK (RES ACCT)......cocovveneen .. TORONTO, ON, CAN.. .3,520,044 | XXX
ROYAL TRUST......ccecenee. .. TORONTO, ON, CAN.. . XXX
JP MORGAN CHASE NEW YORK, NY...ooooiriierineieieissise e sseneans XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories. XXX
0199999. Total - Open Depositories XXX
0399999. Total Cash on Deposit. XXX ...30, 1, XXX
0599999. TOAl CASN.........cvuviieciceiice ettt XXX. , XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January.... 10,872,212 |4. April.. 10,590,055 |7. July.... 10. October....
2. February.. 5. May.. 8. August... 11. November
3. March........ccoovvenna . 9. September............... 12. December....

E25
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Annual Statement for the year 2009 of the AFFIL'ATED FM INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6
Date Rate of Book/Adjusted
Description Code | Acquired Interest Maturit Carrying Value

NONE

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year




Annual Statement for the year 2009 of the AFFlLlATED FM |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama.......cccocoovieierieieienns AL|............
2. Alaska.......cooooeniiie AK] o
3. ANZONA....ieee e AZ ..
4. Arkansas.........cccooeeninieiennnns AR|............
5. California......ccccovverierieniennn. CAf..... B....
6. Colorado.........ccoovurereerrererrinennns CO| v
7. ConnecticUt.........cocevvrrerrirerrirennn. (03 1 IS
8. Delaware........ccccooveivevievieinnnnn. [D] =3 I
9.  District of Columbia..................... DC|.covurnen.
10, Florida......cocovververreiierieiseeieienns [ I
LT €T (o TR GAl.... B....
12, Hawali.....ocoovevicrieviesceeene HI e
13. Idaho..... 0] I
14, MNOIS........cvevererrerreereieeesereie /) O
15.  Indiana.. wNT
16, 1OWA...ceiecrercecrsereed A |
17.  Kansas..... K8 |
18, Kentucky......ocoveeveeenienieicienns 10 [
19, Louisiana........cccoeveeininieinieininne LA|..... B....
20.  Maine.....ccovienienieee ME[............
21, Maryland........ccooeviinininiinns MD]|...coneee
22.  Massachusetts..........cccooeverrunnee MA[...... B....
23, Michigan.......ccooienieenieniecens M
24, Minnesota........cccoceveeerieinineinennes Y1\ I
25, MiSSISSIPPi..e.cvvereerereerireirireeienns MS] ..o
26.  MiSSOUN.....coevireeiieiiieiiieieieens MO| ..o
27. Montana........cccoveevieenieinieinnnnes MT | oo
28. Nebraska.. WNE
29. Nevada............. NV
30. New Hampshire WNH
31. New Jersey....... NI
32. New Mexico.. .NM]..... B....
33, New YOrK.....ooocvenenieeniencens NY i
34.  North Carolina........cc.cccoveevrirennn. NC]...... B....
35.  North Dakota..........ccoceurerernirenne. N[0 I
36, Ohi0...ceceeeeecrecreereeeieieeeeeees (0] | I—
37. OKklahoma.......ccovvvenrenrenrnrniennns OK]|...... B.... | Property & Casualty..........cccvevrurrerrenrenrnsenrnrnnnnnnnnns [ cerreeneneesessnnnees | covsenenssnsnssnsnnnnes | soneernenees 299,594 | ..o 301,149
38, Oregon......cccceeeveeeveecveeerereienans OR|...... B....| Property & Casualty, Workers Compensation............cc.c.. [ ceveverereiereiiersiienns | eovereiesiesiesieens | evveveienans 664,099 | ............. 667,547
39.  Pennsylvania..........cccocoeerirnennns
40. Rhode Island.........cccocoenivninininae
41.  South Carolina........ccccoovereereeeenes
42, South Dakota.......c.ccervrverereiennes
43, Tennessee.......cooonenieniennenns
44, TeXaS...iirereeeeesen
45, Utah......
46. Vermont....
47.  Virginia.........
48.  Washington.........cccoueneenicinnens
49, West Virginia.......ccoocoenierieniens
50.  WiSCONSIN.......coovevrrrcrrireiricrrirennes
51, WYOMING....ooveeeeeeeereieireiseieines
52.  American Samoa...........cc.ccrvrnnns
53, GUAM..coieiece e
54. Puerto RicO.....ccccovrvrvrrrrice
55.  US Virgin Islands............cccoeuevnne.
56. Northern Mariana Islands..
57. Canada........ccccooeviniennnnne
58.  Aggregate Alien and Other...
59.
BBOT. oo
5802, e
5803, s
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX e XXX oot eeessesesieenes | e (01 IR (01 I (01 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe)......ccrverrerrerrenrrnerrereens XXX ] s XXX cerieenrinninnesnssnessrsnssnssnssnssnes | nseenesssesensssnees (O [0 [ 0
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